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(& Piedmont
Natural Gas

June 11, 2009

Mr. Charles Terreni

Chief Clerk Administrator

Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100
Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Mr. Terreni:

Enclosed is Piedmont’s Deferred Account-Hedging Program report for the period end March 31,
2009.

If you have any questions, please feel free to contact me.

Sincergly,

W

Jenny Furr
Manager-Regulatory Reporting
704-731-4560
Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

PO. Box 33068 * Charlotte, NC 28233 » www.piedmontng.com
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Piedmont Natural Gas
Reconciliation of ADM statement to SC Hedging Activity and Recon

March 2009

2

@

M

A
A

Y of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

B
B

3 of B's

Less: Fees (Expenditures)
Option Premium

O 00O

2 of D's

Activity in Account

Debits

Credits

206,829.00

2,098,764.00
962,679.00
515,932.00
1,713,391.00

924.10
1,643,886.90
1,221,153.00

1,265,973.00
1,076,513.00

5,497,595.00

5,108,450.00

5,108,450.00
(5,497,595.00)

Q)

(389,145.00)

O

Y ofC's

> of D's
Y ofC's
P&L and Cash Activity

61.00
61.00

122.00
15.50

®)

@)
®)

1,891.00

1,711,500.00
1,891.00

1,713,391.00

E

E

Y of E's

Commission and Fees rate
Total Fees (Receipts)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6)

Detail for SC Hedging Report

(924.10)

Mar 09 ADM

Interest from ADM



ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
, - 141 W. Jackson Blvd. ¢ Suite 1600A STATEMENT DATE: MAR 31, 2009
ADM Chicago, Illinois 60604-3190
- ACCOUNT NUMBER: X2068
SALESMAN NUMBER: x121
INTRODUCED BY: RBC- WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YQU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

* o o o % xae e yowRp AT IVINE y‘;";,:-r HIg ‘u‘i:“oi;;q‘,'r H * % # b

DATE LONG/BUY SHRT/SELL © DESCRTIPTION EX PRICE/LEGND CC _CREDIT
3/04/9 ' WIRE TRANSFER DISB " WIRESNT US Gt
i WIRE. TRANSFER DISBURSED N
3/06/9 2/09. INTEREST ‘' 'CR INT US 924,10 C.
CREDIT INTEREST i :
3/09/9 WIRE TRANSFER REC WIREREC US ,543,886.90 C
WIRE TRANSFER RECEIVED , noe ,
3/11/9 3 PUT APR. 09 NATURAL GAS = 7000 C  EXER/ASSN US )
3/19/9 ' WIRE TRANSFER: REC WIREREC US Lo 3;221,153.00 (.
WIRE TRANSFER RECEIVED NS R i S
3/20/9 WIRE TRANSFER DISB ~ WIRESNT US 2,098,764.00 )
WIRE TRANSFER DISBURSED R
3/24/9 WIRE TRANSPER DISB WIRESNT US 962,679.00 D
WIRE TRANSPER DISBURSED : :
3/25/9 WIRE TRANSPER DISB , WIRESNT US 515,932.00 P
WIRE TRANSFER DISBURSED ,
3/26/9 E e € 61 APR 09 NATURAL GAS c P& US  1,713,391.00 D
3/26/9 : 12 PUT APR-09 NATURAL GAB . 6000 C  EXER/ASSN US .00
3/26/9 13 'PUT APR 09 NATURAL GAS 6500 C  EXER/ASSN US ' .00
3/26/9 21 PUT APR 09 NATURAL GAS 7000 C - EXER/ASSN US , .00
3/26/8 12 PUT APR 09 NATURAL GAS 7300 C  EXER/ASSN US .00
3/27/9 12 CALL APR 09 NATURAL GAS 8100 C EXPIRE US , : .00
3/27/9 13 CALL APR 09 NATURAL GAS . 8500 C EXPIRE US o .00
3/27/9 12 CALL APR. 09 NATURAL GAS 8600 C EXPIRE US .00
3/27/9 12 CALL APR 09 NATURAL GAS 9450 C EXPIRE US c e .00
3/27/9 12 : CALL APR 09 NATURAL GAS 10500 C EXPIRE US .00
3/27/9 13 CALL APR 09 NATURAL GAS 12000 C EXPIRE US .00
3/27/9 12 CALL APR 09 NATURAL GAS 13000 C EXPIRE US ‘ o .00
3/27/9 : WIRE TRANSFER REC WIREREC US .. 1,265,973.00 C.
WIRE TRANSFER RECEIVED e :
3/30/9 WIRE TRANSFER REC WIREREC US 1,076,513.00 (s

WIRE TRANSFER RECEIVED :
* ok X Kk k k k x x % R K N * X * POSITIONSS IN Y Q.U R ACCOUNT LR R S S 30 T SR D T R T O

10/20/8 18 PUT SEP 10 NATURAL GAS . 5600 C .300 us 165,780.00
: 18+ OPTION MARKET VALUE .921 165;780.00*
.. EXPIRE' '8/26/10 SN
AVERAGE SHORT: = .300 4
LAST TRADE DATE: = 8/26/10 e
9/03/8 - 14 PUT. JUN 09 NATURAL GAS 6000 C .170 us 294,560.00

ADM INVESTOR SERVICES, INC. a whoﬂy owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR CBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAX RECORDS SUBJEGT TO TERMS AND GONDITIONS ON REVERSE SIOE. CODED SYMBOLS ARE EXPLAINED ON REVERSE $IDE




ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
& 141 W. Jackson Blvd. * Suite 1600A STATEMENT DATE: MAR 31, 2009
ADM Chicago, Tlinois 60604-3190
ACCOUNT NUMBER: X2068
PAGE 2 SALESMAN NUMBER: x121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU

ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL ; DESCRIPTION . .. BX pnxcz/nzcun cc e
10/08/8 : ‘13 PUT . JUN 09 MATURAL GAS " 6000 'c. 7 ..300 us . 273,520.00
27+ OPTION MARKET VALUE. : 2.104 568,080.00+
562,950.00- SIM EXPIRE . 5/26/09 5 i
AVERAGE SHORT: So.232
LAST TRADE DATE: - 5/26/09 .
10/08/8 11  PUT AUG 09 NATURAL GAS 6000 ¢ .330 us 214,720 .00
BN R OPTION MARKET VALUE : 1.952 214,720.00%
202,290.00- SIM EXPIRE 7/28/09
AVERAGE. SHORT: . 330 - i
: LAST TRADE DATE: . 7/28/09 ) - S
10/07/8 11 PUT: SEP 09 NATURAL:GAS . 6000 C .300 uUs 214,940.00 -
11+ OPTION MARKET VALUE 1.954 214,940.00*
195,800.00~' SIM EXPIRE 8/26/09 s
AVERAGE SHORT: - £300
. LAST TRADE DATE: . 8/26/0% S
9/29/8 17 "PUT - OCT 09 NATURAL GAS = 6000 C . .290 us 328,950.00
17+ OPTION MARKET VALUE 1.935 328,950.00%
281,010.00-"SIM EXPIRE . 9/25/09
AVERAGE - SHORT : 1,290
LAST TRADE DATE: . -9/25/09 S
10/20/8 29 ‘PUT 'DEC 09 NATURAL GAS 6000 C .300 us 324,510.00
29+ OPTION MARKET VALUE 1.118 324,510.00%
134,270.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .300
LAST TRADE DATE: 11/23/09
10/08/8 11 PUT 'JAN 10 NATURAL GAS 6000 C .200 Us 109,890.00
11* - OPTION MARKET VALUE .999 109,890.00*
19,910.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: U200
LAST TRADE DATE: - 12/28/09 ,
10/08/8 8 “PUT “ FEB 10 NATURAL GAS- 6000 .200 us 81,840.00
10/20/8 17 PUT - FEB 10 NATURAL GAS . 6000 .300 Us 173,910.00
25* OPTION MARKET VALUE 1.023 255,750.00%
38,500.00- SIM EXPIRE 1/26/10 o
AVERAGE SHORT: 268
: LAST -TRADE DATE:  :1/26/10 ' 1
10/22/8 17  PUT 'AUG-10 NATURAL GAS - 6000 C .300 us 187,680.00
17+ OPTION MARKET VALUE 1.104 187,680.00%"
16,490.00- SIM EXPIRE  7/27/10
AVERAGE SHORT: .300
LAST TRADE DATE: - 7/27/10

naqQ

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
RETAIN FOR TAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE SIDE CODED SYMBOLS ARE EXPLAINED ON REVERSE $IDE




ADM INVESTOR SERVICES, INC.

ﬂ Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
. 141 VViJackson,BIVFL . $u1&31600}\ STATEMENT DATE: MAR 31, 2009
ADM Chicago, Tlinois 60604-3190
i ACCOUNT NUMBER: X2068
PAGE 3 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY - SHRT/SELL DESCRIPTION - ) EX - PRICE/LEGND CC “DEBIT CREDIT
10/07/8 . 18 PUT OCT 10 NATURAL GAS' 6000 'C 7 200 ug  :.208,620.00 S
18* . - 'OPTION MARKET VALUE ' 1.159 208,620.00%
. - EXPIRE - 9/27/10 : : L |
“' AVERAGE ‘SHORT: ' .200 . . 1
LAST TRADE DATE: <9/27/10 - . e s .
9/04/8 11 -PUT : AUG 09 NATURAL GAS . 6500 . C . :.200 us 265,210.00
11+ OPTION MARKET VALUE. : 2.411 265,210.00%
257,290,00- SIM EXPIRE  7/28/09 i : .
AVERAGE SHORT: .200- - . S :
LAST TRADE DATE: = 7/28/09 : e
9/04/8 12 -PUT- SEP 09 NATURAL GAS' 6500 C .290 Us . 287,760.00
12+ OPTION MARKET. VALUE 2.398 287,760.00%
273,600.00- SIM EXPIRE  8/26/09
AVERAGE SHORT: .290
LAST TRADE DATE: . 8/26/09
9/05/8 7 PUT. MAR 10 NATURAL:GAS: 6500 :.C .. .,180 us 101,220.00
10/21/8 20 PUT "MAR 10 NATURAL GAS. 6500 C .500 us 289,200.00
27+ OPTION ‘MARKET VALUE 1,446 390,420,00%
200,880.00- SIM EXPIRE 2/23/10
AVERAGE SHORT: .417 )
LAST TRADE DATE: :.2/23/10 : -
9/04/8 6 'PUT  MAY 10 NATURAL GAS 6500 C .150 us 90,780.00
9/05/8 6 PUT  MAY 10 NATURAL GAS . 6500 C .150 Us 90,780.00
: 12% OPTION MARKET VALUE 1.513 181,560.00*
108,840.00~ SIM EXPIRE 4/27/10
AVERAGE SHORT: .150 :
LAST TRADE DATE: 4/27/10 . :
9/04/8 7 PUT JUN 10 NATURAL GAS. 6500 C .150 us 102,550.00
9/05/8 6 PUT JUN 10 NATURAL GAS 6500  C .150 us 87,900.00
13* OPTION MARKET VALUE 1.465 190,450.00%
102,960.00~.SIM EXPIRE  5/25/10 s
AVERAGE SHORT: .150
LAST TRADE DATE: -  5/25/10
9/04/8 5 PUT JUL 10 NATURAL GAS 6500 C .150 us 71,450.00
9/05/8 6 ~PUT - JUL 10 NATURAL GAS 6500 C .150 us 85,740.00
11+ OPTION MARKET VALUE 1,429 157,190.00%
73,920.00- SIM EXPIRE.  6/25/10 ‘
AVERAGE SHORT: 4150
LAST TRADE DATE: - 6/25/10 S
S/04/8 6  PUT- AUG ‘10 NATURAL GAS 6500 .C .150 us 85,260.00

ADM INVESTOR SERVICES, INC. a whoily owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
HETAIN FOR TAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE $i06 CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE




ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. ® Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 4 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY  SHRT/SELL = ' DBSCRIPTION .. EX ' PRICE/LEGND CC - - DEBIT
9/05/8 . 5 "PUT AUG 10 NATURAL GAS . 6500 C 0 .150 us .71,050,00
11% OPTION MARKET VALUE 1.421 - 7156,310.00%
65,670.00- SIM EXPIRE  7/27/10 " i
AVERAGE SHORT: .150
LAST TRADE DATE: . 7/27/10 . g
9/29/8 17 - PUT. . OCT: 10 NATURAL GAS 6500 - C .300 vs 249,730.00
17* OPTION MARKET VALUE 1.469 249,730.00%
79,730.00- SIM EXPIRE: . 9/27/10 :
AVERAGE -SHORT : .300
LAST TRADE DATE: =  9/27/10 .
9/11/8 10 - PUT DEC 09 NATURAL GAS - 6600 C .220 us 153,800.00
10% OPTION MARKET VALUE. 1.538 153,800.00%
106,300.00- SIM EXPIRE 11/23/09 :
AVERAGE SHORT: 1 .220
-LAST ‘TRADE DATE: 11/23/09 e
7/28/8 6 PUT 'MAY 10 NATURAL GAS - 6800 ¢ .340 us 104,040.00
6* OPTION. MARKET VALUE 1.734 104,040.00%
72,420.00- SIM EXPIRE . 4/27/10 ’
AVERAGE SHORT: .340
LAST TRADE DATE: - 4/27/10
7/28/8 7 PUT ' -JUN 10 NATURAL GAS 6800 -C .340 us 117,600.00
T OPTION MARKET VALUE 1,680 117,600.00*
76,440.00- SIM EXPIRE 5/25/10
AVERAGE SHORT: .340
LAST TRADE. DATE: 5/25/10 .
10/08/8 23 < PUT NOV. 09 NATURAL GAS: 6850 C .500 us 503,700.00
23+ OPTION MARKET VALUE 2.190 503,700.00%
444,130.00- SIM EXPIRE 10/27/09 T
AVERAGE SHORT: 2500
LAST TRADE DATE: 10/27/09
8/11/8 13- PUT JUN. 09 NATURAL GAS. - 7000 C .250 us 401,310.00
8/20/8 13 PUT JUN 09 NATURAL GAS = 7000 C .300 us 401,310.00
26% OPTION MARKET VALUE 3.087 802,620.00%
802,100.00- SIM EXPIRE 5/26/09
AVERAGE SHORT: +275
LAST TRADE DATE: 5/26/09 o
8/11/8 11 'PUT AUG 09 NATURAL .GAS - 7000 C .290 us 317,350.00
8/20/8 11 PUT ~AUG 09 NATURAL GAS ~ 7000 C .340 us 317,350.00
22% OPTION MARKET VALUE 2.885 6€34,700.00*
624,580.00~ SIM EXPIRE 7/28/09 :
AVERAGE ‘SHORT: .315

LAST TRADE':DATE: 7/28/08

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN FOR TAX RECORDS SURJECT TO TERMS ANDH CONDITIONS ON REVERSE SIUE

CODED SYMBOLS ARE EXPLAINED ON REVERSE $IDE



ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. * Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 5 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY  SHRT/SELL ' - DRSCRIPTION . . EX . PRICE/LEGND CC 7. DEBIT,
8/11/8 . 6 PUT . SEP 09 NATURAL GAS 7000 ' C 7,340 us 171,660.00
8/29/8 17 'PUT ‘SEP 09 NATURAL GAS 7000 C .425 us 486.370.00
23% OPTION MARKET VALUE o 2,861 658,030.00% "
639,400.00- SIM EXPIRE ' 8/26/09
AVERAGE SHORT: 402
LAST TRADE DATE: . 8/26/09 ; . ‘
8/11/8 9 PUT OCT 09 NATURAL GAS 7000 C .400 us 252,450.00
8/29/8 8 PUT  OCT 0S NATURAL GAS - 7000 C .400 us 224,400.00
17+% OPTION MARKET VALDE 2.805 476,850.00%
451,010.00- SIM EXPIRE 9/25/09
AVERAGE ‘SHORT: .400
LAST TRADE DATE: 9/25/09
9/04/8 15 'PUT NOV 09 NATURAL GAS. 7000 ..C L350 us 347,550.00
9/17/8 15  PUT  NOV' 09 NATURAL GAS 7000 .C .400 us 347,550.00
30% ' - OPTION MARKET VALUE : 2.317 695,100.00%
624,300.00- SIM EXPIRE 10/27/09 :
AVERAGE SHORT: .375
LAST TRADE DATE: = 10/27/09
9/18/8 10 'PUT DEC 09 NATURAL GAS 7000 ¢C .390 us 184,300.00
10+ OPTION. MARKET VALUE 1.843 184,300.00*
146,300.00- SIM EXPIRE 11/23/09
AVERAGE SHORT: .390
LAST TRADE DATE:  11/23/09
9/18/8 11 PUT .JAN 10 NATURAL GAS 7000 C .320 us 185,900.00
11% OPTION MARKET VALUE 1.690 185,900.00%
129,910.00- SIM EXPIRE 12/28/09
AVERAGE SHORT: .320
LAST TRADE DATE: 12/28/09
9/18/8 9 PUT  FEB 10 NATURAL GAS 7000 C .350 us 153,720.00
9% OPTION MARKET VALUE - 1.708 153,720.00%"
103,860.00- SIM EXPIRE - 1/26/10
AVERAGE SHORT: +350
LAST TRADE DATE: 1/26/10 -
9/18/8 6 PUT MAR 10 NATURAL GAS. 7000 C .330 us 108,720.00
6% OPTION MARKET VALUE 1.812 108,720.00%
74,640.00- SIM EXPIRE. 2/23/10 :
AVERAGE ' SHORT: ~° .330
LAST TRADE DATE:  2/23/10
8/01/8 6 PUT  APR 10 NATURAL GAS . 7000 C .270 uUs 113,820.00
8/11/8 c .320 us 113;820.00

6 - PUT APR 10 NATURAL GAS 7000

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR BIGHT TO HAVE DIFFERENCES OR OBJECTIONS

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORREGT AND RATIFIED.

RETAIN FOR TAX RECORDS SURJEGT TO TERMS AND CONDITIONS ON REVERSE SIDE

CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE
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ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A

MONTHLY COMMODITY STATEMENT

" 2 STATEMENT DATE: MAR 31, 2009
ADM Chicago, Ilinois 60604-3190
ACCOUNT NUMBER: X2068
PAGE 6 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY ' :SHRT/SELL DESCRIPTION EX . PRICE/LEGND CC DEBIT . CREDIT
9/05/8 12 -PUT “APR 10 NATURAL GQAS * 7000 ¢ .300 os 227,640.00
24* OPTION MARKET VALUR 1.897 455,280.00%
348,960.00- SIM EXPIRE 3/26/10
AVERAGE SHORT: S0
LAST TRADE DATE: 3/26/10 e
8/11/8 6. PUT “MAY 10 NATURAL GAS " 7000 c .300 Us 113;220.00
6% OPTION MARKET VALUE 1.887 113,220.00%
84,420,00- .31 EXPIRE = 4/27/10
AVERAGE : SHORT: 2,300 ;
LAST TRADE DATE: 4/27/10 . SEON At
8/11/8 6 “PUT 'JUN 10 NATURAL GAS 7000 ¢ <300 uUs 109,680.00-
6* OPTION MARKET VALDE 1.828 109,680.00*
77,520,00- 9IM EXPIRE 5/25/10 .
AVERAGE .SHORT: 2300
LAST TRADE DATE: 5/25/10
8/01/8 S PUT JUL 10 NATURAL GAS 7000 c .270 us 89,200.00
8/11/8 6 PUT JUL 10 NATURAL GAS ~ 7000 c .330 us 107,040.00
11» OPTION MARKET VALUE 1.784 196,240.00*
128,920.00- SIM EXPIRE 6/25/10
AVERAGE SHORT: .302
LAST TRADE. DATE: 6/25/10
8/01/8 6 PUT AUG.10 NATURAL GAS 7000 c .280 us 106,140.00
8/20/8 5. PUT 'AUG.10 NATURAL GAS 7000 c .350 uUs 88,450.00
11% OPTION MARKET VALUE 1.769 194,590.00*
120,670.00~ SIM EXPIRE 7/27/10
AVERAGE SHORT: .311
LAST TRADE DATE: 7/27/10
8/29/8 12 PUT SEP 10 NATURAL GAS 7000 c .400 us 216,240.00
12% OPTION MARKET VALUE 1.802 216,240.00*
127,440.00~ SIM EXPIRE 8/26/10
AVERAGE SHORT: .400
LAST. TRADE DATE: 8/26/10 :
10/20/8 11 CALL JUL 09 NATURAL GAS 7250 C 1.035 us 2,090.00
11+ OPTION MARKET VALUE .019 2,090.00%
EXPIRE  6/25/09
AVERAGE' LONG: 1.035
LAST TRADE DATE: 6/25/09 i
2/18/9 8 CALL FEB 10 NATURAL GAS 7350 ¢ .620 us 39,200.00
8% OPTION MARKET VALUE .490 39,200.00%
EXPIRE 1/26/10
AVERAGE LONG: .620
LAST TRADE DATE: 1/26/10

PLEASE REPORT ANY DIFFER
CORRECTED WILL

ADM INVESTOR SERVICES, INC. a wholl

ENCES OR OBJECTIONS IMMEDIATELY. YOU
BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT |
HETAIN FOR TAX RECORDS

y owned subsidiary of the Archer Daniels Midland Company.

B FAILURE TO IMMEDIATELY EXERCISE YOU
S CORREGT AND RATIFIED.,

SUBJECT TO TERMS AND CONDITIONS ON REVERSE SE3:

JR RIGHT TO HAVE DIFEERENCES OR OBJECTIONS

CODED SYMBOLS ARE EXPLAINED ON REVEHSE $SIDE




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 7 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY  SHRT/S EX  PRICE/LEGND CC
1/27/9 11 - o - C .865 us
11+ UB . .425
2 i EXPIRE 12/28/09
AVERAGE LONG: 8657 :
LAST TRADE DATE: 12/28/09 -
10/08/8 13 / CALL 'JUN. 09 NATURAL GAS 7900 C . .730 us - © 130,00
13» OPTION MARKET VALUE .001 R210130,00%
) EXPIRE . '5/26/09 :
AVERAGE LONG: .730 :
LAST TRADE DATE: 5/26/09 . pg
10/07/8 11 CALL JUL: 09 NATURAL GAS: 8350 . C .665 Us 880,00
11+ OPTION MARKET VALUE .008 880,00+
EXPIRE 6/25/09
AVERAGE LONG: 1665
LAST ‘TRADE DATE: 6/25/09 B,
10/08/8 11 CALL AUG 09 NATURAL GAS 8400 ¢ .790 us 2,420.00
11* OPTION MARKET VALUE .022 2,420.00*
EXPIRE 7/28/09
AVERAGE LONG: 2790
LAST TRADE DATE: 7/28/09
10/21/8 20 CALL MAR 10 NATURAL GAS 8400 C 1.270 us 68,800.00
20* OPTION MARKET VALUE .344 68,800.00%
EXPIRE 2/23/10
AVERAGE. LONG: 1.270
LAST TRADE DATE: 2/23/10
9/04/8 13 CALL MAY 09 NATURAL GAS 8450 C .670 us /130,00
13* OPTION MARKET VALUE .001 130.00*
EXPIRE 4/27/09
AVERAGE LONG: .670
. LAST.  TRADE DATE: 4/27/08
10/20/8 18 CALL SEP 10 NATURAL GAS 8500 C .965 us 80,100.00
18* OPTION ‘MARKET VALUE .445 80,100.00%
EXPIRE 8/26/10
AVERAGE LONG: .965
LAST .TRADE DATE: 8/26/10
9/18/8 12 CALL MAY 09 NATURAL ‘GAS 8550 C .855 us 120.00
12+ OPTION MARKET VALUE .001 120.00*
EXPIRE 4/27/09 i
AVERAGE LONG: .855
LAST TRADE DATE: 4/27/09

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIN FOR TAX RECORDS SUBJECT TQ TERMS AND CONDITIONS ON REVERSE Sl CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE




ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A
Chicago, Tllinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 8 SALESMAN NUMBER: X121
INTRODUCED BY: RBC+WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELL Dnscazprxon : EX  PRICE/LEGND .CC SE cnxDIT
9/05/8 _CALL’ APR 10 NATURAL GRS 8600 c .900 us '27,960.00
~12* OPTIOK MARKET VALUE .233 27,960.00%
: : o EXPIRE 3/26/10". s L
AVERAGE LONG. .900
LAST TRADE DATE: 3/26/10 -
10/14/8 13 CALL JUN 09 NATURAL GAS - 8650 C .530 us 130.00
13* OPTION MARKET VALUE ©.001 130.00%
EXPIRE 5/26/09
AVERAGE LONG: +530
LAST TRADE DATE: 5/26/09 .
10/08/8 23 CALL NOV 09 NATURAL GAS . 8650 C 1.010 Us 24,840.00
23% OPTION MARKET VALUE. .108 ‘24,840.00%
EXPIRE 10/27/09
AVERAGE LONG: 1.010
LAST TRADE DATE: -10/27/09 L
9/04/8 12 CALL SEP 09 NATURAL GAS ~ 8750 C .970 us 4,200.,00
12* OPTION MARKET VALUE .035 4,200.00*
EXPIRE. ' 8/26/0%
AVERAGE. LONG: :970
LAST TRADE DATE: 8/267/09
9/29/8 17 CALL OCT 09 NATURAL GAS 8750 C 1.010 Us 12,750.00
17* OPTION. MARKET VALUE .075 12,750.00%
EXPIRE 9/25/09
AVERAGE .LONG: 1,010
LAST TRADE DATE: 9/25/09
10/14/8 12 CALL MAY 09 NATURAL GAS. 8800 ¢ .405 us 120.00
12% OPTION MARKET VALUE .001 120.00%*
EXPIRE 4/27/09
AVERAGE LONG: .405
LAST TRADE DATE: 4/27/09
10/07/8 11 CALL SEP 09 NATURAL GAS 8900 C .740 us 3,630.00
11% OPTION MARKET VALUE .033 3,630.00%
EXPIRE "8/26/09 ‘ '
AVERAGE’ LONG: 2740
LAST TRADE DATE: 8/26/09
10/22/8 17 CALL AUG 10 NATURAL GAS - 8800 C .770 us 57.,290.00
17+ OPTION MARKET VALUE .337 57,290.00*
EXPIRE - 7/27/10 - ’
AVERAGE LONG: S770
LAST TRADE DATE: 7/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN FOR TAX RECORDS

SUBJECT TO TERMS AND CONDITIONS ON REVERSE SI:

CCDED SYMBOLS ARE EXPLAINED ON REVERSE $iDE




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. ¢ Suite 1600A
Chicago, Mlinois 60604-3190

7)
ADM

PAGE 9

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009
ACCOUNT NUMBER: X2068
SALESMAN NUMBER: X121

RBC - WEALTH - MANAGEMENT
(704)264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DESCRIPTION & -

DEBIT " CRRDIT

DATE LONG/BUY - SHRT/SELL . EX .~ PRICE/LEGND CC
9/04/8 10 : - GALL JUL .09 NATURAL GAS 8950 C -700 us 500.00
1o+ OPTION MARKET VALUE .005 500.00*
. L . "EXPIRE  6/25/09
AVERAGE LONG: =700
LAST TRADE DATE: - 6/25/09 ,
10/20/8 29 CALL DEC 09 NATURAL GAS - 9000 C - 1.070 us 41,180.00
29% OPTION MARKET VALUE .142 41,180.00%
: : EXPIRE 11/23/09 e
AVERAGE LONG: <070
LAST TRADE DATE:  11/23/09 L
9/29/8 17 CALL OCT 10 NATURAL GAS 9000 'C 1.040 Us . 78,200.00
17+ OPTION: MARKET VALUE o ' .460 78,200.00%
, EXPIRE 9/27/10 ke
AVERAGE LONG: 1.040
LAST TRADE DATE: . 9/27/10 ,
8/20/8 11 CALL JUL 09 NATURAL GAS - 9100 C 1.000 Us . :550.00
11* OPTION MARKET VALUE .005 - 550.00%
EXPIRE - 6/25/09
AVERAGE LONG: 1.000
LAST TRADE DATE: - 6/25/09
7/28/8 6 CALL MAY 10 NATURAL GAS 9100 . C 1.009 us 12,000.00
6% OPTION MARKET VALUE .200 12,000.00*
EXPIRE 4/27/10
AVERAGE LONG: 1.009
LAST TRADE DATE: 4/27/10
8/20/8 5 CALL AUG 10 NATURAL GAS 9100 C 1.070 us 15,700.00
5* OPTION MARKET VALUE .314 15,700.00*
EXPIRE 7/27/10
AVERAGE LONG: 1.070
LAST TRADE DATE: - 7/27/10
9/04/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 Us 11,760.00
9/05/8 6 CALL MAY 10 NATURAL GAS 9150 C .660 Us 11,760,00
12% OPTION. MARKET VALUE .196 23,520.00%
EXPIRE = 4/27/10
AVERAGE  LONG: .660
LAST TRADE DATE: 4/27/10
8/20/8 11 CALL AUG 09 NATURAL GAS. 9250 C 1.025 s 1,430.00
11 OPTION MARKET VALUE .013 71,430.00%

EXPIRE - 7/28/09
1.025
7/28/09

AVERAGE ' LONG:
LAST TRADE DATE:

ADM INVESTOR SERVICES,

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERC
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN FOR TAX RECOHDS

SUBJECT T3 TERMS AND CONDITIONS ON REVERSE St

INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CODED SYMEOLS ARE EXPLAINED ON REVERSE SIDE
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ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. * Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 10 SALESMAN NUMBER: X121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY  SHRT/SELL DESCRIPTION = EX - PRICE/LEGND CC .DEBIT - 'CREDIT
9/04/8 15 : CALL NOV- 09 NATURAL GAS 9250 ¢ 1.080 us N 12,150.00
15+ OPTION MARKET VALUE .081 12,150.00*
E EXPIRE 10/27/09 T
AVERAGE LONG: 71.080
: LAST TRADE-DATE: 10/27/09 :
10/14/8 19 CALL MAY 10 NATURAL GAS 9250 ' ¢ .530 us 35,720.00
19* OPTION MARKET VALUE .188 35,720.00%
: EXPIRE 4/27/10 e
AVERAGE :LONG; * 530
LAST TRADE DATE: - 4/27/10 P
7/28/8 7 - CALL JUN 10. NATURAL GAS 9250 C 1.009 us 16,520.00
T* OPTION MARKET VALUE g .236 +16,520.,00%
EXPIRE: -~5/25/10
AVERAGE LONG: 1.009
LAST TRADE DATE: . 5/25/10 L i
8/20/8 13 CALL JUN 09 NATURAL GAS 9300 .C .820 us 130.00
13+ OPTION MARKET VALUE .001 130.00*
EXPIRE 5/26/09
AVERAGE LONG: .820
LAST TRADE DATE: 5/26/09 :
9/04/8 11 CALL AUG 09 NATURAL GAS 9300 C .680 uUs 1,430.00
11* OPTION MARKET VALUE .013 1,430.,00*
EXPIRE 7/28/09 :
AVERAGE LONG: .680
LAST TRADE DATE: 7/28/09
8/29/8 12 CALL SEP .10 NATURAL GAS 9300 ¢ 1.115 us 40,920.00
12+ OPTION MARKET VALUE .341 .740,920.00%
EXPIRE 8/26/10 Ca
AVERAGE LONG: 1.115
LAST TRADE DATE: 8/26/10
10/14/8 18 CALL OCT 09 NATURAL GAS 9350 C .750 us 10,260.00
18+ OPTION MARKET VALUE .057 10,260.00%
EXPIRE: . 9/25/09
AVERAGE - LONG: .750
LAST TRADE DATE: 9/25/09
8/11/8 6 CALL MAY 10 NATURAL GAS 9350 C .820 Us 10,800.00
6% OPTION MARKET VALUE .180 .10,800.00*
EXPIRE 4/27/10 .
AVERAGE .LONG: - .820
LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENGES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT 1S CORRECT AND RATIFIED.

RETAIN FOR TAX RECOFDS SURJEGT TO TERMS AND CONDITIONS ON REVERSE SICE CODED SYMBOLS ARE EXPLAINELY ON REVERSE S10(
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ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. * Suite 1600A
Chicago, Nlinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 11 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY : SHRT/SELL . . DBSCRIPTION = ' 'EX -~ PRICE/LEGND CC “DEBIT - . CREDIT
10/14/8 20 - CALL JUN 10 NATURAL GAS:  9350: ' C 2530 us ST 45,600.00
20+ OPTION MARKET VALUE .228 45,600.00%
. i - EXPIRE 5/25/10
AVERAGE LONG: '~ .530
LAST TRADE DATE: - 5/25/10
8/11/8 12 CALL MAY 09 NATURAL GAS 9400 C .759 us 120.00
12% OPTION MARKET VALUE .001 120.00%
EXPIRE 4/27/09 )
AVERAGE  LONG: LTS8 ,
LAST TRADE DATR: . 4/27/09 ‘
9/17/8 15 CALL NOV 09 NATURAL GAS - 9400 ¢ 1.095 us 11,400.00
15+ OPTION MARKET VALUE .076 +11,400.00%
EXPIRE 10/27/09 :
AVERAGE LONG: 1.095
LAST TRADE DATE: 10/27/09 :
8/11/8 6 CALL 'JUN 10 NATURAL GAS ' 9400 C .825 us 13,440.00
9/05/8 6 CALL JUN 10 NATURAL GAS 9400 ¢ .660 us 13,440.00
12% OPTION MARKET VALUE .224 26,880.00%
EXPIRE -5/25/10
AVERAGE LONG: .742
LAST TRADE DATE: - 5/25/10
10/14/8 16 CALL JUL 10 NATURAL GAS 9400 C .565 us 39,840.00
16* OPTION MARKET VALUE .249 39,840.00%
EXPIRE '6/25/10 :
AVERAGE LONG: .565
LAST TRADE DATE: .6/25/10 :
10/20/8 17 CALL FEB 10 NATURAL GAS:  .9450 C 1.085 us 35,870.00
17% OPTION MARKET VALUE .211 35,870.00%
EXPIRE  1/26/10
AVERAGE 'LONG: 1.085
LAST TRADE DATE: -1/26/10
10/30/8 18 CALL APR 10 NATURAL GAS 9500 ¢ .520 us 29,880.00
18* OPTION MARKET VALUE .166 29,880.00%
EXPIRE '3/26/10
AVERAGE LONG: .520
LAST TRADE DATE:. .3/26/10
9/04/8 7 CALL JUN 10 NATURAL GAS - 9500 C .660 us 15,190.00
T* OPTION MARKET: VALUE .217 15,190.00%
EXPIRE 5/25/10 ‘
AVERAGE -LONG: .660
LAST TRADE DATE: = 5/25/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,

HETAIN FOR TAX RECORDS

SURJEGT TO TERMS AND CONDITIONS ON REVERSE St

COUED SYMBOLS ARE EXPLAINED ON REVERSE $IDE




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A

MONTHLY COMMODITY STATEMENT

i " STATEMENT DATE: MAR 31, 2009
ADM Chicago, llinois 60604-3190
ACCOUNT NUMBER: X2068
PAGE 12 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX -~ PRICE/LEGND CC - DEBIT. . CREDIT
9/04/8 ‘5 CALL JUL 10 :NATURAL GAS ~ 9500 ¢ .660 us SR +12,000.00
9/05/8 6 CALL JUL 10 NATURAL GAS 9500  C .655 us 14,400.00

11w OPTION MARKET VALUE .240 26,400,00*
: EXPIRE 6/25/10 ’
AVERAGE LONG: .657
LAST TRADE DATE: 6/25/10
8/11/8 13 CALL: JUN09 NATURAL GAS - 9550  .C .795 us 130,00
13% OPTION MARKET VALUE .001 130.00*
EXPIRE.5/26/09
AVERAGE LONG: L1795
LAST TRADE DATE:  5/26/09
8/11/8 6 CALL APR 10 NATURAL GAS - 9550 . .C .845 uUs '9,780.00
6w OPTION MARKET VALUE .163 9,780.00%
EXPIRE 3/26/10
AVERAGE. LONG: 2845
LAST TRADE DATE:  -3/26/10
8/11/8 6 CALL:JUL' 10-NATURAL GAS 9650 . ¢ .855 Us 13,620.00
6% OPTION MARKET VALUE .227 13,620.00%
. 'EXPIRE 6/25/10
AVERAGE LONG: .855
LAST TRADE DATE: . 6/25/10
8/05/8 12 CALL MAY 09 NATURAL GAS 9700 C ,860 uUs 120.00
12% OPTION MARKET VALUE .001 120.00%
EXPIRE 4/27/09
AVERAGE LONG: .860
LAST TRADE DATE: 4/27/09
8/11/8 11 CALL JUL 09 NATURAL GAS. ~ 9750 C .815 of:] 330.00
11+ OPTION MARKET VALUE .003 330.00%
EXPIRE 6/25/09
AVERAGE  LONG: .815
LAST TRADE DATE:  6/25/09
8/29/8 17 CALL SEP 09 NATURAL GAS 9800 ¢ 1.100 Us 3,740.00
17% OPTION MARKET VALUE .022 3,740.00%
EXPIRE :8/26/09
AVERAGE LONG: 1.100
LAST TRADE .DATE: - 8/26/09
8/29/8 8 CALL OCT 09 NATURAL GAS 9800 C 1,175 us 3,760.00
g OPTION MARKET VALUE .047 3,760.00%

EXPIRE 9/25/09

AVERAGE LONG:
LAST TRADE DATE:

1.175
9/25/09

ADM INVESTOR SERVICES,

PLEASE REPORT ANY DIFFERENGE

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMEN
RETAIN FOR TAX RECORDS

S OR OBJECTIONS IMMEDIATELY. YO

SUBJE

UR FAILURE TO IMMEDIATELY EXERCI

T 1S CORRECT AND RATIFIED,

CT TO TERMS AND GONDITIONS ON REVERSE St

INC. a wholly owned subsidiary of the Archer Daniels Midiand Company.

St YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CCODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE




ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building

141 W. Jackson Blvd.

¢ Suite 1600A

Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 13 SALESMAN NUMBER: X121
INTRODUCED BY: RBC:WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY ' SHRT/SELL . . DESCRIPTION ' .. BX. . PRICE/LEGND CC - DEBIT . CREDIT -
9/11/8 10 CALL DEC 09 NATURAL GAS 9800  C 1,015 us 9,700.00
10* OPTION MARKET VALUE : .097 ©49,700.00*
o EXPIRE 11/23/09
AVERAGE LONG: 1.015
LAST TRADE DATE: 11/23/09 L -
10/08/8 11 CALL JAN 10 NATURAL GAS - 9800 .C .985 Us 16,830.00
11% OPTION MARKET VALUE - .153 16,830.00%
. EXPIRE 12/28/09
AVERAGE LONG: 985 :
LAST TRADE DATE: 12/28/09 .
10/08/8 8 CALL ‘FEB 10 NATURAL GAS 9800 - ¢ .985 us 14,800.00
8* OPTION MARKET. VALUE .185 14,800.00*
EXPIRE 1/26/10 .
AVERAGE LONG: .985
LAST TRADE DATE: 1/26/10
8/01/8 5 CALL JUL 10 NATURAL: GAS 9800 - C .990 ug 10,750.00
5* OPTION MARKET VALUE .215 10,750.00%
EXPIRE - 6/25/10
AVERAGE LONG: .990
LAST TRADE DATE: 6/25/10
10/14/8 23 CALL NOV: 09 NATURAL GAS 9850 C .700 us 14,260.00
23* OPTION MARKET VALUE .062 14,260.00%
EXPIRE 10/27/09
AVERAGE LONG: .700
LAST. TRADE DATE: 10/27/09
8/01/8 6 CALL AUG 10 NATURAL GAS 9900 ¢ 1.081 us 14,220.00
6* OPTION MARKET :VALUE .237 14,220.00%
EXPIRE 7/27/10
AVERAGE LONG: 1.081
LAST TRADE DATE: 7/27/10. - .
9/05/8 5 CALL AUG 10 NATURAL GAS 8950 C .650 Us 11,600.00
5% OPTION MARKET VALUE .232 11,600.00%
EXPIRE 7/27/10 '
AVERAGE LONG: .650
LAST TRADE DATE: 7/27/10
9/03/8 14 CALL JUN 09 NATURAL GAS 10000 C .500 Us 140.00
14* OPTION MARKET VALUE .001 140.00*

EXPIRE 5/26/09
.500
5/26/09

AVERAGE LONG:
LAST TRADE DATE:

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

HETAIN FOR TAX RECORDS

SURBJECT TO TERMS ANDH CONDITIONS ON REVERSE SIut

CODED SYMBOLS ARE EXPLAINED ON REVERSE $IDE




ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. * Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 14 SALESMAN NUMBER: X121
INTRODUCED BY: RBC*WEALTH + MANAGEMENT

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE 'LONG/BUY  SHRT/SELL DESCRIPTION EX " 'PRICE/LEGND CC 24 DEBIT  'CREDIT -
8/11/8 11 CALL AUG 09 NATURAL GAS 10000 C - .835 us o © 990,00
10/30/8 11 CALIL  AUG 09 NATURAL GAS 10000 ' C -440 Us S 990,00

22% OPTION MARKET VALUE .009 : . 1,980.00*
: EXPIRE 7/28/09
AVERAGE LONG: .637
LAST. TRADE DATE: 7/28/09 ,
9/18/8 11 CALL JAN 10 NATURAL GAS: 10000 C 1.220 us . : 15,620,00
11+ ‘ OPTION MARKET VALUE .142 15,620.00*
. _EXPIRE 12/28/09 .
AVERAGE' LONG: 1.220
LAST TRADE DATE: 12/28/09 :
9/18/8 9 CALL FEB 10 NATURAL GAS . 10000 .. C 1.245 us 15,480.00
9% OPTION MARKET VALUE .172 Sl "15,480.00*
EXPIRE 1/26/10
AVERAGE - LONG: 1,245
LAST TRADE DATE: 1/26/10
10/30/8 20 CALL JUN 10 NATURAL GAS 10000 C .470 uUs 36,400.00
20% OPTION MARKET VALUE .182 36,400.00%
EXPIRE  5/25/10
AVERAGE LONG: .470
LAST TRADE DATE: 5/25/10
9/04/8 6 CALL AUG 10 NATURAL GAS 10000 C .660 us 13,680.00
6% OPTION MARKET VALUE .228 13,680.00*
EXPIRE -7/27/10
AVERAGE LONG: .660
LAST TRADE DATE: 7/27/10
10/07/8 18 : CALL OCT 10 NATURAL GAS 10000 C .700 us 63,360.00
18% OPTION MARKET VALUE .352 R 63,360.00*
EXPIRE 9/27/10
AVERAGE ‘LONG: .700
LAST TRADE DATE: 8/27/10 .
9/18/8 10 CALL DEC 09 NATURAL GAS 10100 C 1.145 us '8,400.00
10% * 'OPTION MARKET VALUE .084 8,400.00%
EXPIRE 11/23/09
AVERAGE LONG: < 1,145
LAST TRADE DATE: ' 11/237/09 k
8/11/8 6 CALL SEP 09 NATURAL GAS 10200 ¢ .885 us 1,080.00
6% OPTION MARKET VALUE .018 1,080.00%
EXPIRE  8/26/09
AVERAGE LONG: .885
LAST TRADE DATE: 8/26/09

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
HETAIN FOR TAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE SILE CODED $YMBOLS ARE EXPLAINED ON REVERSE $IDE




ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. ¢ Suite 1600A
Chicago, Ilinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 15 SALESMAN NUMBER: X121
INTRODUCED BY: RBC -WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE . LONG/BUY. SHRT/SELL ‘DESCRIPTION = . BX  PRICE/LEGND CC "DEBIT. I CREDIT
10/30/8 12 : CALL SEP/ 09 NATURAL GAS 10250 <C .490 us . 2,160.00
) 12+ OPTION MARKET VALUE o .018 2,160.00*
: . EXPIRE  8/26/09 3 [ :
AVERAGE LONG: = .490
LAST TRADE DATE: 8/26/09
8/01/8 6 CALL ‘APR 10 NATURAL GAS.. 10250 C: .847 us 7,680.00
6* OPTION MARKET VALUE - .128 7,680.00%
EXPIRE = 3/26/10
AVERAGE -LONG: -847
LAST TRADE DATE: 3/26/10 e
10/30/8 18 CALL MAY 10 NATURAL GAS = 10250 . C . .410 us 22,140.00
18+ OPTION MARKET VALUE .123 22,140.00% .
EXPIRE " 4/27/10 e e
AVERAGE LONG: .410
LAST : TRADE  DATE: 4/27/10
10/14/8 20 CALL DEC 09 NATURAL GAS ' 10350 .C .700 us 14,800.00
20* OPTION MARKET VALUE .074 14,800.00%
EXPIRE:11/23/09
AVERAGE LONG: +700
LAST TRADE DATE:. -11/23/09
9/18/8 6 CALL MAR 10 NATURAL GAS 10350 <C 1.080 us 10,500.00
6% OPTION MARKET VALUE .175 10,500.00*
EXPIRE 2/23/10
AVERAGE LONG: 1.080
LAST TRADE DATE: 2/23/10
10/20/8 22 CALL JAN 10 NATURAL GAS 10400 C .780 us 26,840.00
22% OPTION MARKET VALUE .122 26,840.00%
EXPIRE 12/28/09 :
AVERAGE ' LONG: .780
LAST TRADE DATE: 12/28/09
8/11/8 9 CALL OCT 09 NATURAL GAS 10500 C .945 us 3,150.00
9% OPTION MARKET VALUE .035 3,150.00*
EXPIRE - 9/25/09
AVERAGE LONG: J945
LAST TRADE DATE: 9/25/09
8/05/8 7 CALL MAR 10 NATURAL GAS 10500 C 1.040 us 11,690.00
T OPTION MARKET VALUE .167 11,690.00*

EXPIRE ~ 2/23/10
1.040
2/23/10

AVERAGE LONG:
LAST TRADE DATE:

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT
HETAIN FOR TAX RECORDS

IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

THIS STATEMENT IS CORRECT AND RATIFIED.,
SURJEGT TO TERMS AND CONDITIONS ON REVERSE SIUE

CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE
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ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. * Suite 1600A
Chicago, Illinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 16 SALESMAN NUMBER: X121
INTRODUCED BY: RBC:WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY - 'SHRT/SELL .~ DESCRIPTION EX ° PRICE/LEGND .CC DEBIT g - CREDIT
10/14/8 13 CALL MAR 10 NATURAL 'GAS 10600 C 755 us 21,060.00
13+ : OPTION MARKET VALUE ; .162 . ' 21,060.00%
i . EXPIRE  2/23/10 * : :
AVERAGE LONG: . .155
LAST TRADE DATE: ~ 2/23/10 L
10/30/8 17 CALL OCT 09 NATURAL GAS 10850 C .490 Us 5,100.00
17+ OPTION MARKET VALUE .030 5,100.00*
: EXPIRE  9/25/09
AVERAGE LONG: . .490.
LAST TRADE DATE:  9/25/09 g G
10/14/8 19 CALL APR 10 NATURAL GAS 10850 'C .300 us : 19,950.00
19+ OPTION MARKET VALUE .105 e 7 19,950,00%
EXPIRE 3/26/10 S
AVERAGE: LONG: L300
LAST TRADE DATE: 3/26/10
10/20/8 11. CALL JUL 09 NATURAL:GAS 11050 ¢ .300 us 220.00
11* - OPTION MARKET VALUE .002 220.00%
EXPIRE 6/25/09
AVERAGE SHORT: 2300
LAST TRADE DATE: . 6/25/09
10/30/8 30 CALL DEC 09 NATURAL GAS 11200 C .590 us 15,000.00
30% OPTION MARKET VALUE .050 ) 15,000.00%
EXPIRE 11/23/09
AVERAGE LONG: .590
LAST TRADE DATE: 11/23/09 g
10/30/8 32 CALL ‘JAN 10 NATURAL GAS 11300 C .645 us o 28,160.00
32% OPTION MARKET VALUE .088 : 28,160.00%
EXPIRE 12/28/09 : :
AVERAGE :LONG: .645
LAST TRADE DATE:: 12/28/09
2/18/9 8 CALL FEB 10 NATURAL GAS K 11400 C .120 Us 8,480.00
8 OPTION MARKET VALUE .106 8,480.00%
EXPIRE  1/26/10
AVERAGE SHORT: 2120
LAST TRADE DATE: = 1/26/10
1/27/9 11 CALL JAN 10 NATURAL GAS 11500 C .250 us 9,130.00
11+ OPTION MARKET VALUE .083 9,130.00*
EXPIRE 12/28/09
AVERAGE SHORT:: .250

LAST TRADE DATE: 12/28/09

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY OIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
HETAIN FOR TAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE Silt CODED SYMBOLS ARE EXPLAINED CN REVERSE SIDE




ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
141 W. Jackson Blvd. » Suite 1600A STATEMENT DATE: MAR 31, 2009
Chicago, Tllinois 60604-3190
ACCOUNT NUMBER: X2068
PAGE 17 SALESMAN NUMBER: X121
INTRODUCED BY: RBC: WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY . SHRT/SELL DESCRIPTION ! EX ~ PRICE/LEGND CC DEBIT - © 5 CREDIT
10/30/8 26 CALL FEB 10 NATURAL GAS '11500 ¢ .630 us : 26,780.00
26* OPTION MARKET VALUE - .103 L 26,780.00*
. " EXPIRE 1/26/10 :
AVERAGE LONG: . .630
LAST TRADE DATE: 1/26/10 .
10/20/8 26 CALL OCT 10 NATURAL GAS . 11500. C .510 us 60,840.00
26% OPTION. MARKET VALUE .234 60,840,00*
EXPIRE = 9/27/10 :
_ AVERAGE LONG: - .510
LAST TRADE DATE: - 9/27/10 = : 2 :
10/30/8 20 CALL ‘MAR 10 NATURAL GAS 11700 C .575 us ©:23,000.00
20% OPTION MARKET VALUE .115 23,000.00%
EXPIRE 2/23/10 ;
AVERAGE LONG: :575
LAST ‘TRADE DATE: 2/237/10
10/14/8 13 ' CALL-JUN. 09 NATURAL GAS 12000 C .100 us 2 130.00
13+ OPTION MARKET VALUE .001 130.00*
EXPIRE  5/26/09
AVERAGE  SHORT: .100
LAST TRADE DATE: 5/26/09
10/30/8 18 CALL APR 10 NATURAL GAS 12000 C .230 us 13,320.00
18+ OPTION. MARKET VALUE .074 13,320.00*
EXPIRE 3/26/10
AVERAGE SHORT: .230
LAST TRADE DATE: 3/26/10
11/03/8 30 CALL 'NOV 10 NATURAL GAS 712250 C .480 uUs 67,500.00
30% OPTION MARKET VALUE .225 6€7,500.00%
: EXPIRE 10/26/10 :
AVERAGE LONG: $480
LAST TRADE DATE: 10/26/10
9/05/8 11 CALL ‘SEP 10 NATURAL GAS - 12800 C .340 uUs 12,320.00
11» . OPTION MARKET VALUE .112 12,320.00%
EXPIRE 8/26/10
AVERAGE LONG: ©.340
LAST TRADE DATE: 8/26/10
9/18/8 12 CALL MAY 09 NATURAL GAS 13000 C .120 us 120.00
12+ OPTION MARKET VALUE .001 120.00*
EXPIRE - 4/27/09
AVERAGE 'SHORT : .120

LAST TRADE DATE: 4/27/08

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY OIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED,
RETAIN FOR TAX RECORDS SUBJECT TO TERMS AND CONDITIONS ON REVERSE S106 COBED SYMBOLS ARE EXPLAINED ON BEVERSE SIDE




Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A
Chicago, Illinois 60604-3190

ADM

PAGE 18

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

ADM INVESTOR SERVICES, INC.

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
SALESMAN NUMBER: X121

RBC-WEALTH - MANAGEMENT
(704)264-2767

INTRODUCED BY:

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

CHARLOTTE NC 28233-3060

1/800/654-0461 or 312/242-7200.

DESCRIPTION - EX

DEBIT .

DATE LONG/BUY - SHRT/SELL ] o PRICE/LEGND CC : . /CREDIT
10/30/8 11 CALL AUG 09 NATURAL GAS 13000 ¢ .150 us -330.00 . S ST
11« OPTION MARKET VALUE : .003 330.00%
: .. EXPIRE 7/28/0% e .
. -+'/AVERAGE  SHORT: .150
LAST ‘TRADE DATE: . 7/28/09 : .
10/30/8 12 CALL SEP 09 NATURAL GAS 13000 - C .200 Us 840.00
12% OPTION MARKET VALUE .007 840.00%
EXPIRE ' 8/26/09 :
AVERAGE SHORT: -200
LAST TRADE DATE: 8/26/09 , :
10/14/8 18 CALL OCT 09 NATURAL GAS . 13000 C .290 Us 2,520.00
18« OPTION MARKET VALUE .014 2,520,00*
EXPIRE '9/25/09
AVERAGE SHORT: .290
LAST TRADE :DATE: 9/25/09
10/14/8 20. CALL JUN 10 NATURAL GAS 13000 € .080 us 14,200.00
10/30/8 : 20 . CALL JUN 10 NATOURAL GAS - 13000 C .180 us 14,200.00
40+ OPTION MARKET VALUE .071 28,400.00*
EXPIRE '5/25/10
AVERAGE: SHORT: .130
LAST TRADE DATE: 5/25/10
10/14/8 16 CALL JUL 10 NATURAL GAS 13000 C .100 us 11,680.00
16% OPTION MARKET VALUE .073 11,680.00%
EXPIRE 6/25/10
AVERAGE SHORT: .100
LAST TRADE DATE: 6/25/10
9/09/8 18 CALL OCT 09 NATURAL GAS 13050 C .342 uUs 2,340.00
18% OPTION MARKET VALUE .013 2,340.00%
EXPIRE '9/25/09
AVERAGE LONG: .342
LAST TRADE DATE: 9/25/09
10/14/8 23 CALL -NOV 09 NATURAL GAS -~ 13250 C .240 us 3,680.00
23% OPTION MARKET VALUE .016 3,680.00*
EXPIRE 10/27/09
AVERAGE' SHORT: 240
LAST TRADE DATE:  10/27/09
10/14/8 19 . CALL MAY 10 NATURAL GAS 13250 ¢ .080 us 7,980.00
10/30/8 18  CALL MAY 10 NATURAL. GAS 13250 C .140 os 7,560.00
37 OPTION MARKET VALUE .042 15,540.00%
EXPIRE 4/27/10
AVERAGE SHORT: .109
LAST TRADE DATE: 4/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT
RETAIN FOR TAX RECORDS

IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YO
THIS STATEMENT IS CORRECT AND RATIFIED.,
SUBJECT TO TERMS AND CONDITIONS ON REVERSE Sist

UR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE
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ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. e Suite 1600A
Chicago, Mlinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 19 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY SHRT/SELYL - DESCRIPTION = EX - PRICE/LEGND CC DEBIT CREDIT
9/17/8 : 15  CALL NOV 09 NATURAL GAS 13500 C. .360 Us 2,250.00 B
15% OPTION MARKET VALUE .015 2,250.00%
: ' . EXPIRE 10/27/09 ’ ;
AVERAGE SHORT: .360
LAST TRADE DATE: 10/27/09
10/14/8 20 ~CALL DEC 09 NATURAL GAS 13500 C .235 us 3,600.00
20% OPTION. MARKET VALUE .018 3,600.00%
: EXPIRE 11/23/09
AVERAGE . SHORT: .235
LAST TRADE DATE: 11/23/09%
10/20/8 18 CALL SEP 10 NATURAL GAS 13950 C .200 uUs 14,220.00
18% OPTION MARKET VALUE .079 14,220.00%
) EXPIRE ' 8/26/10
AVERAGE -SHORT: .200
LAST TRADE DATE: 8/26/10 .
8/20/8 11 CALL JUL 09 NATURAL GAS - 14000 C .150 us 110.00
11+ OPTION MARKET VALUE .001 110.00*
EXPIRE - 6€/25/09
AVERAGE SHORT: .150
LAST TRADE DATE: 6/25/09
9/04/8 12/ CALL SEP 09 NATURAL GAS 14000 C .170 us 720.00
12% OPTION MARKET VALUE .006 720.00*
EXPIRE 8/26/09
AVERAGE SHORT: .170
LAST TRADE DATE: 8/26/09
9/29/8 17 CALL OCT 09 NATURAL GAS 14000 C .210 us 1,700.00
10/30/8 17 CALL OCT 09 NATURAL GAS 14000 C .200 us 1,700.00
34 OPTION MARKET VALUE .010 3,400.00*
EXPIRE" 9/25/09
AVERAGE SHORT: .205
LAST TRADE .DATE: 9/25/09
9/18/8 10 CALL DEC 09 NATURAL GAS 14000° C .400 Us 1,500.00
10/20/8 2% 'CALL DEC. 09 NATURAL GAS - 14000 C .300 Us 4,350.00
10/30/8 30 - CALL DEC 09 NATURAL GAS 14000 C .300 us 4,500.00
69* OPTION MARKET VALUE .015 10,350.00*
EXPIRE 11/23/09
AVERAGE SHORT: .314
LAST TRADE-DATE: -~ 11/23/09
10/20/8 22 * CALL JAN 10 NATURAL GAS 14000 °C .300 us 8,580.00
10/30/8 32  CALL JAN 10 NATURAL GAS 14000 C .340 us 12,480.00
54+ OPTION MARKET VALUE .039 21,060.00*
EXPIRE :12/28/09
AVERAGE SHORT: .323

LAST TRADE DATE: 12/28/09

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERC

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS COBREGT AND RATIFIED.

RETAIN FOR TAX RECOHDS

SUBRJECT TO TERMS AND CONDITIONS ON REVERSE Si

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

ISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CODED SYMBOLS ARE EXPLAINED ON REVEASE SIDE
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ADM

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A
Chicago, Tllinois 60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
PAGE 20 SALESMAN NUMBER: X121
INTRODUCED BY: RBC-WEALTH - MANAGEMENT
(704)264-2767
PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY = SHRT/SELL - DESCRIPTION EX ' PRICE/LEGND CC ) “DEBIT - " CREDIT
10/30/8 26 . CALL FEB 10 NATURAL GAS 14000 C .340 us 13,520.00 - ; )
26% OPTION MARKET VALUE .052 13,520.00%
: EXPIRE 1/26/10 . .
AVERAGE SHORT: © . .340
LAST TRADE DATE: . . 1/26/10
10/14/8 13 CALL MAR 10 NATURAL GAS - 14000 C .280 us 8,580.00
10/21/8 20 -CALL MAR 10 NATURAL GAS - 14000  C .300 us 13,200.00
33* OPTION MARKET VALUE .066 21,780.00*
L EXPIRE . 2/23/10
AVERAGE SHORT: .292
LAST TRADE: DATE: 2/23/10 ' .
9/05/8 12 .. CALL APR 10: NATURAL GAS 14000 C .100 us 5,400.00
12% OPTION MARKET VALUE .045 5,400.00*
: EXPIRE 3/26/10
AVERAGE . SHORT : .100
LAST TRADE .DATE: - 3/26/10
10/22/8 17 _CALL AUG .10 NATURAL GAS 14000 C .170 us 10,030.00
17+ OPTION MARKET VALUE .059 10,030.00*
EXPIRE ' 7/27/10
AVERAGE "SHORT: .170
LAST TRADE DATE: 7/27/10
9/04/8 15 * CALL NOV 09 NATURAL GAS 14500 C .200 us 1,650.00
15% OPTION MARKET VALUE .011 1,650.00%
EXPIRE 10/27/09
AVERAGE' SHORT: .200
LAST TRADE DATE: 10/27/09
8/20/8 5 - CALL AUG 10 NATURAL GAS 14800 C .200 Us 2,300.00
5% OPTION MARKET VALUE .046 2,300.00%
EXPIRE 7/27/10
AVERAGE ‘SHORT: .200
LAST TRADE. DATE: 7/27/10
8/05/8 12 - CALL MAY: 09 NATURAL GAS 15000 C .120 us 120.00
12% OPTION MARKET VALUE .001 120.00%
EXPIRE: 4/27/09
AVERAGE SHORT: 2120
LAST TRADE DATE: = :4/27/09
8/20/8 11 . CALL AUG. 09 NATURAL GAS 15000 C .160 Us . 220.00
11% OPTION ‘MARKET  VALUE .002 220.00*

EXPIRE - 7/28/09
AVERAGE SHORT: .160

LAST TRADE DATE: 7/28/09

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN FOR TAX RECORDS

SUBJEGT TO TERMS AND CONDITIONS ON REVERSE Siut

CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE
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PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

141 W. Jackson Blvd.

ADM INVESTOR SERVICES, INC.
rade Building

* Suite 1600A
60604-3190

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009
ACCOUNT NUMBER: X2068
SALESMAN NUMBER: X121

INTRODUCED BY: RBC-WEALTH - MANAGEMENT

(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DEBIT

DATE LONG/BUY snnr/ssnn nzscnxpr:on EX . PRICE/LEGND CC CREDIT
10/08/8 - 23 'CALL NOV 09 NATURAL GAS 15aoo c ,200 us 2,070.00
23* o oprrox unnxxr VALUE = .009 2,070.00+
~ EXPIRE 10/27/09 » S el
ANERAGE snonr- L, 200
LAST TRADE DATE: 10/27/09 i i
9/11/8 10 ' CALL ‘'DEC 09 NATURAL GAS 15000 C .260 us 1,000.00
10* OPTION MARKET  VALUE .010 1,000.00%
: EXPIRE 11/23/09
AVERAGE SHORT: .260
LAST TRADE DATE:  11/23/09 - ;
9/18/8 11 CALL JAN 10 NATURAL GAS 15000 C .380 us 3,300.00
10/08/8 11  CALL.JAN 10 NATURAL GAS 15000 C .260 us 3,300.00
22% OPTION MARKET VALUE .030 6,600.00%
) EXPIRE 12/28/09
AVERAGE SHORT: ,320
LAST TRADE DATE: 12/28/09
10/08/8 8 . CALL FPEB 10 NATURAL GAS 15000 € .260 us 3,280.00
g+ OPTION MARKET VALUE .041 3,280.00*
EXPIRE 1/26/10
AVERAGE SHORT: .260
LAST TRADE DATE: 1/26/10
10/30/8 20 .CALL MAR 10 NATURAL GAS 15000 C .280 us 11,000.00
20% OPTION MARKET VALUE .055 11,000.00%*
EXPIRE. 2/23/10
AVERAGE SHORT: .280
LAST TRADE DATE: 2/23/10
8/01/8 6 CALL APR 10 NATURAL GAS 15000 C .210 us 2,160.00
6* OPTION MARKET VALUE .036 2,160.00*
EXPIRE 3/26/10
AVERAGE.  SHORT: .210
LAST TRADE DATE: ~37/26/10
8/01/8 5 CALL JUL: 10. NATURAL GAS 15000 C .200 us 2,050.00
5% OPTION MARKET VALUE .041 2,050.00*
EXPIRE  6/25/10
AVERAGE ‘ SHORT : ~200
LAST TRADE DATE: 6/25/10
8/01/8 6 CALL AUG 10 NATURAL GAS 15000 C .250 us 2,640.00
6* OPTION MARKET VALUE .044 2,640.00*
: # EXPIRE 7/27/10
AVERAGE SHORT: 250
LAST TRADE DATE: 7/27/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.

RETAIN £OR TAX RECORDS SUBJECGT TO TERMS AND CONDITIONS ON REVERSE Sit CCDED SYMBROLS ARE EXPLAINED ON REVERSE SIDE




ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building MONTHLY COMMODITY STATEMENT
141 W. Jackson Blvd. e Suite 1600A STATEMENT DATE: MAR 31, 2009
Chicago, Ilinois 60604-3190
ACCOUNT NUMBER: X2068
PAGE 22 SALESMAN NUMBER: x121
INTRODUCED BY: RBC - WEALTH - MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO IF YOU HAVE ANY QUESTIONS OR ISSUES
SOUTH CAROLINA ACCOUNT REGARDING YOUR STATEMENT THAT YOU
ATTN ROB THORNTON ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PO BOX 33068 PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
CHARLOTTE NC 28233-3060 1/800/654-0461 or 312/242-7200.
DATE LONG/BUY.. SHRT/SELL 'DESCRIPTION .. . EX = PRICE/LEGND CC DEBIT
9/29/8 L 517 'CALL OCT 10 NATURAL GAS 15000 C .230 us -17,340.00
10/20/8 ; 26 < CALL OCT 10 NATURAL GA8 15000 ¢ 200 us 26,520.00.
: 43% OPTION MARKET VALUE. i .102 43,860.00% -
, ' EXPIRE/ 9/27/10 = .
AVERAGE SHORT: .211
LAST TRADE DATE: $/27/10
10/20/8 17. CALL FEB 10 NATURAL GAS 15200 .C .300 Us 6,800.00
: : 17+ OPTION MARKET VALUE : .040 '6,800.00%
: . EXPIRE  -1/26/10
AVERAGE SHORT: .300
LAST TRADE DATE: 1/26/10
9/18/8 S CALL FEB 10 NATURAL GAS 15500 C .380 uUs 3,330.00
9% OPTION MARKET VALUE .037 3,330.00%*
EXPIRE - 1/26/10
AVERAGE 'SHORT: .380
LAST -TRADE DATE: 1/26/10
9/05/8 7 -CALL MAR 10 NATURAL GAS 15500 'C .310 us 3,500.00°
9/18/8 6 CALL MAR 10 NATURAL GAS 15500 C .400 us 3,000.00
13* OPTION MARKET :VALUE .050 6,500.00*
EXPIRE 2/23/10
AVERAGE SHORT: .351
LAST TRADE DATE: 2/23/10
7/28/8 6 - CALL MAY 10 NATURAL GAS 16000 C .140 Us 1,260.00
6% OPTION MARKET VALUE .021 1,260.00%
EXPIRE 4/27/10
AVERAGE SHORT: .140
LAST TRADE DATE: 4/27/10
7/28/8 7 CALL JUN 10 NATURAL GAS 16000 C .140 us 2,310.00
7% OPTION MARKET VALUE .033 2,310.00%*
EXPIRE 5/25/10
AVERAGE. SHORT: .140
LAST TRADE DATE: 5/25/10
8/29/8 12 CALL SEP 10 NATURAL GAS 16000 C .200 us 5,400.00
12+ OPTION MARKET VALUE .045 5,400.00%
EXPIRE ~8/26/10
AVERAGE ‘SHORT: <200
LAST TRADE DATE: . 8/26/10
11/03/8 30" CALL NOV 10 NATURAL ‘GAS 16000 . C .170 us 28,800.00
30% OPTION MARKET VALUE .096 28,800.00«
: " 'BXPIRE 10/26/10 X
AVERAGE. SHORT: .170

LAST TRADE DATE: '10/26/10

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archar Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS
CORRECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.
HETAIN FOR TAX RECORDS SUBJEGT TO TERMS AND CONDITIONS ON REVERSE S10t CODED SYMBOLS ARE EXPLAINED ON REVERSE SIDE
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Chicago,

PIEDMONT NATURAL

ADM INVESTOR SERVICES, INC.
Chicago Board of Trade Building
141 W. Jackson Blvd. » Suite 1600A

Mllinois 60604-3190

GAS CO

SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

MONTHLY COMMODITY STATEMENT

STATEMENT DATE: MAR 31, 2009

ACCOUNT NUMBER: X2068
SALESMAN NUMBER: X121

INTRODUCED BY:
(704)264-2767

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

RBC-WEALTH - MANAGEMENT

LONG/BUY - SHRT/SELL

" DRSCRIPTION - EX

DEBIT

DATE , PRICE/LEGND CC
8/29/8 17 CALL ‘SEP 09 NATURAL QAS  17000. C .150 us 510.00
17+ OPTION MARKET VALUE : .003 510,00+
‘ EXPIRE  8/26/09 T
AVERAGE SHORT: .150
LAST -TRADE DATE: " '8/26/09
8/29/8 8 CALL OCT 09 NATURAL GAS 17060 c .250 Us 320.00
8w OPTION ‘MARKET VALUE .004 320.00%
EXPIRE  9/25/09
AVERAGE SHORT: .250
LAST TRADE DATE: . .9/25/09
*** SEG USD L a2
1. BEGINNING ACCT BALANCE 12,893,820.00
2. P&L AND (CASH ACTIVITY 389,145.00-
3. ENDING ACCT BALANCE 12,504,675.00
4. NET FUTURES DsL 1,713,391.00-
8. OPTIONS MARKET VALUE 9,292,370.00-
9. ACCT VALUE AT MARKET 3,212,305.00
11. CONVERTED ACCT VALUE US 3,212,305.00

FUTURES P&L
OPTION PREMIUM

*#%%* CURRENT MONTH *#*
us 1,713,391.00-
us .00

¥** YEAR-TO-DATE **#
4,189,424.50-
108,239.00-

‘CREDIT

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Danieis Midiand Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMME
R AGREEMENT THAT THIS STATEMENT IS CORRECT AND RATIFIED.,

CORRECTED WILL BE DEEMED YOU
RETAIN FOR

TAX RECOHDS

SUBJECT TO TERMS AND CONDITIONS ON REVERSE Slit:

DIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CODED SYMBOLY ARE EXPLAINED ON REVEASE SIDE




SC Hedging Plan

8C Hedging Position Report

G:\GasAccounting\GASACC\DEFERRED-Carolinas\2009\WMonthly Hedging Acct Reports-Filed-SC\Hedging Position and Mark-to-Market as of March 31, 2009

Report Date: 3/31/2009 As of: 33112009
Purchase Strike/Ceiling/FI Prica/Ti Cummulative Max #
Month # Contracts Tool Price Price (GD) Decile oor me % Coverage Coverage Trade Date Contract
May-08 - OFFSET 3 NYMEX Bought Cali (OFFSET) $0.690 70th 7.850 P 9/412007 61
May-08 - OFFSET 3 NYMEX 3-Way Sold Put (OFFSET) ($0.270) 20th 6.000 P 9/412007 61
May-08 - OFFSET 3 NYMEX Sold Cali (OFFSET) ($0.130) 100th 11.000 P 9/4/2007 61
May-08 - OFFSET 3 NYMEX Soid Call (OFFSET) ($0.660) 70th 7.6850 P 81712007 61
May-08 - OFFSET 3 NYMEX 3-Way Bought Put (OFFSET) $0.240 20th 6.000 P 9/712007 61
May-08 - OFFSET 3 NYMEX Bought Call (OFFSET) $0.120 100th 11.000 P /72007 61
May-08 - OFFSET 9 NYMEX Bought Call (OFFSET) $0.680 70th 7650 P 8/412007 81
May-08 - OFFSET ] NYMEX 3-Way Soid Put (OFFSET) ($0.270) 20th 8.000 P 8/4/2007 61
May-08 - OFFSET 9 NYMEX Sold Call (OFFSET) ($0.130) 100th 11.000 P 9/4/2007 61
May-08 - OFFSET 9 NYMEX Sold Call (OFFSET) ($0.700) 70th 7.850 P 9102007 61
May-08 - OFFSET ] NYMEX 3-Way Bought Put (OFFSET) $0.250 20th 6.000 P $/10/2007 61
May-08 - OFFSET 9 NYMEX Bought Call (OFFSET) $0.150 100th 11.000 P 9/10/2007 61
MAY-08 - (EXERCISED) 12 NYMEX Collar Bought Catl at $0613 90th 7.950 P 20% 20% 8/30/2007 61
Sold Futures 12 NYMEX FUTURES 10.963 4/25/2008 61
MAY-08 - (EXERCISED) 12 NYMEX I Wa Bought Call at $0.430 80th 8.100 T 20% 40% 12/772007 61
Sold Futures 12 NYMEX Y FUTURES 10.963 4/25/2008 61
MAY-08 - (EXERCISED) 6 NYMEX Calls Bought Cali at $0.545 100th 8.700 T 10% 50% 31312008 61
Sold Futures [} NYMEX FUTURES 10.963 4/25/2008 61
MAY-08 - EXPIRED 12 NYMEX Collar Sold Put at ($0.320) 20th 6.250 P 20% 8/30/2007 61
MAY-08 - EXPIRED 12 NYMEX 3 Wa Soid Put at ($0.070) 10th 5.500 T 20% 12/772007 61
MAY-08 - EXPIRED 12 NYMEX Y Sold Call at ($0.070) 100th 11.000 T 20% 12/7/2007 81
May-08 - EXERCISED 5 NYMEX Sold Call at ($0.070) 100th 11.000 T 20% 4/28/2008 61
BOUGHT FUTURES 5 NYMEX FUTURES 10.990 4/28/2008 61
JUN - 08 - (EXERCISED) 7 NYMEX Bought Call at $0.430 100th 9.900 T 10% 11/5/2007 68
Sold Futures 7 NYMEX Call FUTURES 11.801 10% $/27/2008 68
NYMEX Spread Bought Call at (Exercised - see above)
Jun-08 7 NYMEX Sold Call at ($0.100) 100th 13.000 T 10% 11/5/2007 68
JUN - 08 - (EXERCISED) 19 NYMEX Bought Call at $0.492 80th 8.250 P 30% 12/712007 68
19 NYMEX Bought Call at (Exercised - see above) 572712008 68
JUN - 08 - (Option Assigned) 19 NYMEX 3-Way Sold Call at ($0.100) 100th 11.000 P 30% 40% 12/7/2008 68
19 NYMEX Sold Call at (Option Assigned)
Jun-08 19 NYMEX Sold Put at ($0.100) 10th 5.500 P 30% 12712007 68
JUN - 08 - (EXERCISED) 7 NYMEX Bought Call at $0.564 100th 10.100 T 10% 3/3/2008 68
Sold Futures 7 NYMEX Calls FUTURES 11.801 50% 5/27/2008 68
NYMEX Bought Cail at (Exercised - see above)
JUL - 08 - (EXERCISED) 5 NYMEX Call Bought Call at $0.465 100th 9.850 T 10% 10% 11/6/2007 54
Jul-08 5 NYMEX Spread Sold Calil at ($0.130) 100th 13.000 T 10% 11/5/2007 54
JUL - 08 - (EXERCISED) 6 NYMEX Bought Call at $0.530 80th 8.550 T 10% 12/672007 54
Jul-08 6 NYMEX 3-Way Sold Put at ($0.130) 10th 5.750 T 10% 20% 12/6/2007 54
JUL - 08 - (Option Assigned) 8 NYMEX Sold Call at ($0.100) 80th 12.000 T 10% 12/612007 54
JUL - 08 - (EXERCISED) 5 NYMEX Bought Call at $0.565 80th 8.350 T 10% 1/4/2008 54
Sold Futures 5 NYMEX Call FUTURES 12.700 30% 6/25/2008 54
NYMEX Spread Bought Call at (Exercised - see above)
JUL - 08 - (Option Assigned) 5 NYMEX Sold Call at ($0.080) 100th 11.500 T 10% 1/4/2008 54
JUL - 08 - (EXERCISED) 8 NYMEX Calis Bought Call at $0.345 100th 9.000 T 10% 40% 2/1/2008 54
JUL - 08 - (EXERCISED) 5 NYMEX Calls Bought Call at $0.550 100th 10.450 T 10% 50% 3/3/2008 54
Sold Futures 11 NYMEX FUTURES 12.753 6/25/2008 54
NYMEX Bought Call at (Exercised - see above)
Aug - 08 OFFSET 6 NYMEX Sold Put at ($0.140) 10th 5.500 T 121712007 55
Aug - 08 OFFSET L] NYMEX Bought Put at $0.004 10th 5.500 3/12/2008
Aug - 08 OFFSET 5 NYMEX Soid Put at ($0.150) 10th 6.000 T 17372008 55
Aug - 08 OFFSET 5 NYMEX Bought Put at $0.007 10th 6.000 3/12/2008
Aug - 08 Expired 5 NYMEX Call Bought Call at $0.535 100th 10.150 T 10% 10% 11/5/2007 55
Aug - 08 Expired 5 NYMEX Spread Sold Call at {$0.200) 100th 13.000 T 10% 11/5/2007 55
Aug - 08 - (EXERCISED) ] NYMEX Bought Call at $0.580 100th 8.700 T 10% 127772007 55
Soid Futures 6 NYMEX FUTURES 9.163 20% 7/28/2008 55
Aug - 08 Expired 6 NYMEX Sold Call at ($0.140) 100th 12.000 T 10% 12/772007 55
Aug - 08 - (EXERCISED) 5 NYMEX Bought Call at $0.770 80th 8.400 T 10% 17372008 55
Sold Futures 5 NYMEX FUTURES 9.163 30% 7/28/2008 55
Aug - 08 Expired 5 NYMEX Soid Call at ($0.150) 100th 12.000 T 10% 17312008 55
Aug - 08 - (EXERCISED} L] NYMEX Calls Bought Call at $0.517 100th 8.850 T 10% 40% 2/1/2008 55
Sold Futures 6 NYMEX FUTURES 9.163 7/28/2008 55
Aug - 08 Expired 5 NYMEX Calis Bought Call at $0.550 100th 11.000 T 10% 50% 3/3/2008 55
Sept - 08 OFFSET 6 NYMEX Sold Put at {$0.190) 10th 5.500 T 12/62007 58
Sept- 08 OFFSET ] NYMEX Bought Put at $0.010 10th 5.500 31122008
Sept- 08 OFFSET 5 NYMEX Sold Put at ($0.215) 10th 6.000 T 1/3/2008 58
Sept- 08 OFFSET 5 NYMEX Bought Put at $0.017 10th 6.000 3/13/2008
Sept -08 Expired ) NYMEX Cait Bought Call at $0.620 100th 10.400 T 10% 10% 11/5/2007 58
Sept -08 Expired 6 NYMEX Spread Sold Call at ($0.285) 100th 13.000 T 10% 11/5/2007 58
Sept -08 Expired 6 NYMEX Bought Call at $0.710 100th 8.700 T 10% 20% 12/8/2007 58
Sept -08 Expired [} NYMEX Sold Call at ($0.220) 100th 12.000 T 10% 12/6/2007 58
Sept -08 Expired 5 NYMEX Bought Call at $0.900 90th 8.400 T 10% 30% 1/3/2008 S8
Sept -08 Expired 5 NYMEX Sold Call at ($0.215) 100th 12.000 T 10% 11372008 58
Sept -08 Expired 6 NYMEX Calls Bought Call at $0.485 100th 9.350 T 10% 40% 2/172008 58
Sept -08 Expired [} NYMEX Call Bought Call at $0.794 100th 10.350 T 10% 50% 3/4/2008 58
Sept -08 Expired 6 NYMEX Spread Sold Call at ($0.230) 100th 14.000 T 10% 3/4/2008 58
Sept -08 Expired 29 NYMEX Collar Bought Call at $0.050 90th 11.000 P 50% 100% 8/5/2008 58
Sept -08 Expired 29 NYMEX Sold Putat (30.060) 20th 7.450 P S50% 8/5/2008 58
Oct- 08 OFFSET 8 NYMEX Sold Put at ($0.130) 10th 4.900 T 12712007 87
Oct - 08 OFFSET 8 NYMEX Bought Put at $0.010 10th 4.900 31212008
Oct-08 OFFSET 9 NYMEX Sold Put at {$0.230) 10th 5.800 T 1/3/2008 87
Oct- 08 OFFSET 9 NYMEX Bought Put at $0.032 10th 5.800 3/12/2008
October - 08 Expired 9 NYMEX Call Bought Call at $0.960 100th 9.800 T 10% 10% 11722007 87
October - 08 Expired 9 NYMEX Spread Sold Call at ($0.420) 100th 13.000 T 10% 11722007 87
October - 08 Expired 8 NYMEX Bought Call at $0.890 100th 8.500 T 10% 20% 127772007 87
October - 08 Expired 8 NYMEX Sold Call at {$0.300) 100th 12.000 T 10% 12/7/2007 87
October - 08 Expired 9 NYMEX Bought Call at $0.945 90th 8.750 T 10% 30% 1/3/2008 87
October - 08 Expired 9 NYMEX Soid Call at ($0.230) 100th 13.000 T 10% 17312008 87
October - 08 Expired 9 NYMEX Calls Bought Call at $0.490 100th 9.950 T 10% 40% 21112008 87
October - 08 Expired 8 NYMEX Call Bought Cail at $0.800 100th 11.100 T 10% 50% 3/3/2008 87
October - 08 Expired 8 NYMEX Spread Sold Cali at (80.240) 100th 15.000 T 10% 3/3/12008 87
October - 08 Expired 44 NYMEX Collar Bought Call at $0.470 70th 9.850 P 50% 100% 8/5/2008 87
October - 08 Expired 44 NYMEX Sold Put at ($0.120) 20th 7.250 P 50% 8/5/2008 87
Nov-08 (Assigned) 8 NYMEX Sold Put at - (Assigned) ($0.270) 20th 8.000 T 8/4/2008 76
Nov-08 (Assigned) 23 NYMEX Sold Put at- (Assigned) ($0.440) 20th 8.000 P 8/11/2008 76
Sold Futures 3 NYMEX FUTURES 6.188 10/28/2008
Nov-08 Expired 8 NYMEX Call Bought Call at $1.050 100th 14.250 T 10% 10% 67372008 76
Nov-08 Expired 8 NYMEX Spread Soid Call at ($0.200) 100th 20.000 T 10% 6/3/2008 76
Nov-08 Expired 7 NYMEX Call Bought Call at $1.260 100th 14.350 T 10% 20% 7/212008 76
Nov-08 Expired 7 NYMEX Spread Sold Call at ($0.270) 100th 20.000 T 10% 7/2/2008 76
Nov-08 Expired 8 NYMEX Collar Bought Call at $0.657 80th 9.800 T 10% 30% 8/4/2008 76
Nov-08 (Assigned) 8 NYMEX Soid Put at (Assigned see above ($0.270) 20th 8.000 T 10% 8/4/2008 76
Nov-08 Expired 23 NYMEX Collar Bought Call at $0.800 40th 8850 P 30% 80% 8/11/2008 76
Nov-08 (Assigned) 23 NYMEX Sold Put at (Assigned see abow ($0.440) 20th 8.000 P 30% 8/11/2008 76
Nov-08 (Assigned) 30 NYMEX Sold Put at - (Assigned) {$0.200) 0 6.800 P 9/3/2008 76
Sold Futures 30 NYMEX FUTURES 6.188 10/28/2008
Nov-08 Expired 30 NYMEX Collar Bought Cali at $0.527 10th 7.750 P 40% 100% 9/3/2008
Nov-08 igned 30 NYMEX Sold Put at (Assigned see abowi ($0.200) 1] 6.800 P 40% 5/3/2008
Dec - 08 - Expired 10 NYMEX Cal  Bought Call at $1.200 100th 14,600 T 10% 10% 6/3/2008
Dec - 08 - Expired 10 NYMEX Spread Sold Call at ($0.415) 100th 20.000 T 10% 6/3/2008
Dec - 08 - Expired 10 NYMEX Call Bought Call at $1.430 100th 14.800 T 10% 20% 7/272008
Dec - 08 - Expired 10 NYMEX Spread Sold Call at ($0.450) 100th 20.000 T 10% 7/2/2008
Dec - 08 - Expired 10 NYMEX Collar Bought Call at $0.830 80th 10.000 T 10% 30% 8/4/2008
Dec - 08 - (Assigned) 10 NYMEX Sold Put at (Assigned) ($0.240) 20th 8.000 T 10% 8/4/2008
Sold Futures 10 NYMEX FUTURES 6.481 11/21/2008
Dec - 08 - Expired 29 NYMEX Collar Bought Call at $0.800 60th 9.000 P 30% 60% 8/20/2008




wunar

Dec - 08 - (Assigned) 29 NYMEX Sold Put at (Assigned) ($0.280) 10th 7.500 P 30% 8/20/2008 29
Sold Futures 29 NYMEX FUTURES 8.481 11721/2008
Dec - 08 - Expired 20 NYMEX Collar Bought Call at $0.430 40th 8.800 T 20% 80% 9/412008 09
Dec - 08 - (Assigned) 20 NYMEX Sold Put at (Assigned) ($0.100) 0 6.500 T 20% 9/4/2008 99
Sold Futures 20 NYMEX FUTURES 8.481 11/212008
Dec - 08 - Expired 20 NYMEX Collar Bought Call at $0.230 70th 9.800 P 20% 100% 9/11/2008 99
Dec - 08 - (Assigned) 20 NYMEX Sold Put at (Assigned) ($0.250) 0 7.050 P 20% 9/11/2008 89
Sold Futures 20 NYMEX FUTURES 6481 11/21/2008
Jan-09 11 NYMEX Call Bought Call at $1.3687 100th 14.850 T 10% 10% 6/3/2008 109
Jan-09 1 NYMEX Spread Sold Call at ($0.580) 100th 20.000 T 10% 6/3/2008 109
Jan-09 11 NYMEX Call Bought Call at $1.680 100th 15.000 T 10% 20% 7/2/2008 109
Jan-09 " NYMEX Spread Sold Call at ($0.700) 100th 20.000 T 10% 77212008 109
Jan-09 1 NYMEX Bought Call at $0.895 80th 10.500 T 10% 30% 8/4/2008 109
Jan - 09 - Expired 1" NYMEX Collar Sold Put at {Assigned) ($0.260) 20th 8.000 T 10% 8/4/2008 109
Sold Futures 11 NYMEX FUTURES 5912 1212472008
Jan-09 - 32 NYMEX Bought Cail at $0.820 60th 9.150 P 30% 87252008 109
Jan-09 32 NYMEX 3-Way  Sold Cail at ($0.130) 100th 14.000 P 30% 60% 8/25/2008 109
Jan - 09 - Expired 32 NYMEX Sold Put at (Assigned) ($0.150) 10th 7.000 P 30% 8/25/2008 109
Jan-09 2 NYMEX Collar Bought Call at $0.710 30th 8.600 T 20% 80% 8/3/2008 109
Jan - 09 - Expired 22 NYMEX Sold Put at (Assigned) ($0.200) 4 7.000 T 20% 9/3/2008 109
Sold Futures 54 NYMEX FUTURES 5812 12/2412008
Jan-08 2 NYMEX Bought Call at $0.680 40th 8.700 P 20% 9/12/2008 108
Jan - 09 - Expired 22 NYMEX Collar Sold Put at (Assigned) {$0.220) 0 7.050 P 20% 100% 9/12/2008 108
Sold Futures 22 NYMEX FUTURES 5912 12/24/2008
Feb-09 17 NYMEX Put Sold Put at {Assigned) ($0.325) 10th 7.500 8/14/2008 85
SOLD FUTURES 16 NYMEX FUTURES 4.505 1/27/2008
SOLD FUTURES 1 NYMEX FUTURES 4.504 1/27/2008
Feb-09 8 NYMEX Call Bought Call at $1.520 100th 15.250 T 10% 10% 6/3/2008 85
Feb-09 8 NYMEX Spread Sold Call at {$0.760) 100th 21.000 T 10% 6/3/2008 8s
Feb-09 9 NYMEX Call Bought Call at $1.870 100th 15.000 T 10% 20% 712/2008 85
Feb-09 g NYMEX Spread Sold Call at ($0.870) 100th 20.000 T 10% 7/2/2008 85
Feb-09 8 NYMEX IWa Bought Call at $1.135 80th 10.100 T 10% 30% 8/412008 85
Feb-09 8 NYMEX Y Soid Call at ($0.200) 100th 16.000 T 10% 8/4/2008 85
Feb-09 8 NYMEX Sold Put at (Assigned) ($0.300) 20th 8.000 T 10% 8/4/2008 85
SOLD FUTURES 8 NYMEX FUTURES 4.505 1/13/2008
Feb-09 26 NYMEX 3-Wa Bought Call at $1.020 80th 9.700 P 30% 60% 872972008 85
Feb-09 26 NYMEX Y Sold Call at ($0.170) 100th 16.000 P 30% 8/29/2008 85
Feb-09 17 NYMEX I Wa Bought Call at $0.865 20th 8.350 T 20% 80% 9/4/2008 85
Feb-09 17 NYMEX Y Sold Call at ($0.140) 90th 13.000 T 20% 9/4/2008 85
Feb-09 16 NYMEX 2 Wa Bought Call at $0.925 30th 8.600 P 20% 100% 9/18/2008 85
Feb-09 16 NYMEX Y Sold Call at ($0.180) 80th 13.000 P 20% 9/18/2008 85
Feb-09 26 NYMEX Sold Put at (Assigned) ($0.310) 10th 7.500 P 30% 8/29/2008 85
Feb-09 17 NYMEX Sold Put at (Assigned) ($0.230) [} 7.000 T 20% 9/4/2008 85
Feb-09 16 NYMEX Sold Put at (Assigned) {$0.450) 10th 7.500 P 20% 9/18/2008 85
SOLD FUTURES 59 NYMEX FUTURES 4.505 1/27/2008
Mar 09-Expired 7 NYMEX Bought Call at $1.470 100th 15.600 T 10% 6/3/2008 68
Mar 08-Expired 7 NYMEX Sold Call at ($0.720) 100th 21.000 T 10% 6/3/2008 88
Mar-08 7 NYMEX 3-Way Soid Put - NYMEX ($0.230) 100th 8.250 10% 10% 8/3/2008
Mar-09 Transfer -7 NYMEX Bought Put (OFFSET) ($0.230) 100th 8.250 10% 1/26/2009 66
Mar-08-Expired 7 BP P Sold Put - OTC {$0.205) 100th 8.250 T 10% 1/26/2009 68
Mar 08-Expired 6 NYMEX Call Bought Call at $1.950 100th 14.900 T 10% 712/2008 66
Mar 08-Expired [} NYMEX Spread Sold Call at ($0.960) 100th 20.000 T 10% 7/2/2008 68
Mar-09 & NYMEX Sold Put - NYMEX {$0.330) 10th 7.750 20% 8/4/2008
Mar-08 Transfer - NYMEX Put Bought Put (OFFSET) ($0.330) 10th 7.750 1/26/2009 66
Mar-09-Expired 6 B8P P Sold Put - OTC ($0.305) 10th 7.750 1/26/2009 68
Mar 09-Expired 7 NYMEX Bought Cail at $1.270 80th 9.750 T 10% 8/4/2008 88
Mar 09-Expired 7 NYMEX Sold Cali at ($0.240) 100th 16.000 T 10% 8/4/2008 66
Mar-09 7 NYMEX 3-Way Sold Put - NYMEX ($0.400) 20th 8.000 10% 30% 8/4/2008
Mar-09 Transfer -7 NYMEX Bought Put (OFFSET) {$0.400) 20th 8.000 10% 1/26/2009 66
Mar-09-Expired 7 BP P Sold Put - OTC ($0.375) 20th 8.000 T 10% 1/26/2009 -]
Mar 08-Expired 20 NYMEX Bought Call at $0.930 70th 9.650 P 30% 8/20/2008 68
Mar-09 20 NYMEX Collar Sold Put - NYMEX ($0.400) 10th 7.500 30% 60% 8/20/2008
Mar-09 Transfer -20 NYMEX Bought Put (OFFSET) ($0.400) 10th 7.500 30% 1/26/2009 8
Mar-08-Expired 20 B8P P Sold Put - OTC ($0.375) 10th 7.500 P 30% 1/26/2009 -]
Mar 09-Expired 13 NYMEX Bought Call at $0.840 30th 8.600 T 20% 9/3/2008 66
Mar 09-Expired 13 NYMEX Sold Call at {$0.180) 90th 13.000 T 20% 9/3/2008 66
Mar-09 13 NYMEX 3-Way Sold Put - NYMEX ($0.180) 0 6.600 20% 80% 9/3/2008
Mar-09 Transfer -13 NYMEX Bought Put (OFFSET) ($0.180) 0 6.600 20% 1/26/2009 66
Mar-09-Expired 13 BP P Sold Put -OTC {$0.155) 0 6.600 T 20% 1/26/2009 66
Mar 09-Expired 13 NYMEX Bought Call at $0.920 30th 8.500 P 20% 8/12/2008 66
Mar 09-Expired 13 NYMEX Sold Call at ($0.150) 90th 14.000 P 20% 9/12/2008 66
Mar-09 13 NYMEX 3-Way Sold Put - NYMEX {$0.300) 0 7.000 20% 100% 9/12/2009
Mar-09 Transfer 13 NYMEX Bought Put (OFFSET) ($0.300) 0 7.000 20% 1/26/2009 86
Mar-08-Expired 13 BP P Sold Put - OTC (80.275) 0 7.000 P 20% 112612009 66
Apr-09 12 NYMEX Bought Call at $0.585 80th 10.500 P 20% 8/712008 61
Apr-09 12 NYMEX Collar Sold Putat  Assigned ($0.230) 20th 7.300 P 20% 20% 87712008 81
FUTURES 12 NYMEX FUTURES 3.950 3/2612009
Apr-09 12 NYMEX Bought Call at $0.729 60th 9.450 P 20% 8/1172008 81
Apr-09 ] NYMEX Sold Putat Assigned {$0.200) 10th 7.000 P 20% 8/11/2008 81
FUTURES 9 NYMEX Collar FUTURES 3.950 40% 3/26/2009
Apr-09 3 NYMEX Sold Putat Assigned ($0.200) 10th 7.000 P 8/1172008
FUTURES 3 NYMEX FUTURES 3950 o ) 32612000 )
Apr-09 13 NYMEX Bought Call at $0.680 30th 8.500 P 20% 9/3/2008 81
Apr-08 13 NYMEX I Wa Sold Putat Assigned ($0.200) 10th 6.500 P 20% 60% 9/3/2008 61
FUTURES 13 NYMEX 4 FUTURES 3.950 3/26/2009
Apr-09 13 NYMEX Sold Call at ($0.140) 90th 12,000 P 20% 91372008 81
Apr-09 12 NYMEX Bought Cali at $0.780 40th 8.600 P 20% 9/18/2008 81
Apr-09 12 NYMEX 3 Way Sold Putat  Assigned {$0.400) 10th 7.000 P 20% 80% 9/18/2008 61
FUTURES 12 NYMEX FUTURES 3.950 3/26/2009
Apr-09 12 NYMEX Sold Call at ($0.100) 100th 13.000 P 20% 9/18/2008 61
Apr-09 12 NYMEX Bought Call at $0.492 30th 8.100 P 20% 10/8/2008 61
Apr-09 12 NYMEX Collar Sold Putat  Assigned ($0.200) 10th 6.000 P 20% 100% 10/8/2008 81
FUTURES 12 NYMEX FUTURES 3.950 312612009
S$C Hedging Plan
Position Report
3/31/2009
Open Positions
Contract  Counterpa /e recs i Purchase Price Strike/Celling/Fl Price/T Cummulative Max #

Month Volume ty Sette (P} Tool Price {GDI) Decile oor me % Coverage  Coverage  Trade Date
May-08 12 NYMEX Bought Call at $0.860 $3.776 70th 9.700 P 20% 8/5/2008 61
May-09 12 NYMEX Sold Put - NYMEX ($0.190) $3.776 10th 7.000 P 20% 8/5/2008 81
May-09 -12 NYMEX 3-Way Bought Put (OFFSET) ($0.190) $3.778 10th 7.000 P 20% 20% 1/26/2009 81
May-09 12 BP P Sold Put - OTC {$0.165) $3.776 10th 7.000 P 20% 1/26/2008 61
May-09 12 NYMEX Sold Call at (50.120) $3.776 100th 15.000 P 20% 8/5/2008 61
May-09 12 NYMEX Bought Call at $0.759 $3.778 80th 9.400 P 20% 8/112008 81
May-08 12 NYMEX Collar Sold Put- NYMEX (30.230) $3.776 10th 7.000 P 20% 40% 8/11/2008 81
May-08 -12 NYMEX Bought Put (OFFSET) ($0.230) $3.778 10th 7.000 P 20% 1/26/2009 81
May-09 12 BP P Sold Put - QTC ($0.205)  $3.778 10th 7.000 P 20% 12672000 61
May-08 13 NYMEX Bought Call at $0.670 $3.776 30th 8.450 P 20% 9/4/2008 61
May-09 13 NYMEX Collar Sold Put - NYMEX ($0.160) $3.776 10th 6.500 P 20% 60% 9/4/2008 61
May-09 -13 NYMEX Bought Put (OFFSET) ($0.160) $3.776 10th 8.500 P 20% 1/26/2009 61
May-00 13 BP P Sold Put -OTC ($0.135) $3.776 10th 6.500 P 20% 1/26/2008 61
May-09 12 NYMEX Bought Calit at $0.855 $3.776 40th 8.550 P 20% 9/18/2008 61
May-08 12 NYMEX Sold Put - NYMEX ($0.430) $3.776 10th 7.000 P 20% . 9/18/2008 61
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SC Hedging Plan

Position Report
3/31/2009
Open Positions
Contract  Counterpa I;::z L‘:’. .,f;' Purchase Strike/Ceiling/FI Prica/Ti Cummulative Max #
Month Volume ty Settle (P) Tool Price Declie oor me % Coverage Coverage Trade Date Contract
May-09 -12 NYMEX 3-Way Bought Put (OFFSET) ($0.430) 10th 7.000 P 20% 80% 1/26/2009 61
May-09 12 BP P Sold Put - OTC {$0.405) 10th 7.000 P 20% 1/26/2009 61
May-09 12 NYMEX Sold Call at ($0.120) 100th 13.000 P 20% 9/18/2008 81
|__|May-09 12 NYMEX Bought Call at $0.405 40th 8.800 P 20% 100% 10/14/2008 61
Jun-09 13 NYMEX Collar Bought Call at $0.795 70th 8.550 P 20% 20% 8/11/2008 66
Jun-09 13 NYMEX Soid Put at (30.250) 10th 7.000 P 20% 8/11/2008 68
Jun-09 13 NYMEX Coliar Bought Call at $0.820 60th 9.300 P 20% 40% 8/20/2008 [
Jun-08 13 NYMEX " Sold Put at ($0.300) 10th 7.000 P 20% i 8/20/2008 66
Jun-09 14 NYMEX Collar Bought Call at $0.500 70th 10.000 P 20% 60% 9/3/12008 68
Jun-09 14 NYMEX Sold Put at (30.170) 10th 6.000 P 20% 9/3/2008 68
Jun-0g 13 NYMEX Collar Bought Call at $0.730 30th 7.900 P 20% 80% 10/8/2008 68
Jun-09 13 NYMEX Sokd Put at ($0.300) 10th 6.000 P 20% 10/8/2008 66
Jun-09 13 NYMEX Call Spread Bought Call at $0.530 40th 8.650 P 20% 100% 10/14/2008 66
| |Jun-09 13 NYMEX P! Sold Cait at {$0.100) 980th 12.000 P 20% 10/14/2008 1]
Jul-09 11 NYMEX Bought Call at $0.815 70th 9.750 P 20% 8/11/2008 54
Jul-09 11 NYMEX Goliar Sold Put - NYMEX (30.270) 10th 7.000 P 20% 20% 8/11/2008 54
Jul-09 -1 NYMEX Bought Put (OFFSET) {$0.270) 10th 7.000 P 20% 112612009 54
Jul-09 " BP P Sold Put - OTC ($0.245) 10th 7.000 P 20% 1/26/2009 54
Jul-09 11 NYMEX Bought Call at $1.000 S0th 9.100 P 20% 8/20/2008 54
Jul-08 11 NYMEX Sold Put - NYMEX ($0.330) 10th 7.000 P 20% 8/20/2008 54
Jul-08 -1 NYMEX 3-Way Bought Put (OFFSET) ($0.330) 10th 7.000 P 20% 40% 12612009 54
Jul-09 " BP P Sold Put - OTC (30.305) 10th 7.000 P 20% 1/26/2009 54
Jul-09 1 NYMEX SoldCaliat ($0.150) 100th 14.000 P 20%  8/20/2008 54
Jul-09 10 NYMEX Bought Call at $0.700 40th 8.950 P 20% 9/4/2008 54
Jul-09 10 NYMEX Collar Sold Put - NYMEX (30.200) 10th 6.500 P 20% 60% 9/412008 54
Jul-09 -10 NYMEX Bought Put (OFFSET) {$0.200) 10th 8.500 P 20% 1/26/2009 54
Jul-09 10 BP P Sold Put - OTC ($0.175) 10th 6.500 P 20% 112612008 54
Jul-09 1 NYMEX Bought Call at $0.665 40th 8350 P 20% 10/7/2008 54
Jui-09 kA NYMEX Collar Sold Put - NYMEX ($0.200) 10th 8.000 P 20% 80% 10/7/2008 54
Jul-08 -1 NYMEX Bought Put (OFFSET) ($0.200) 10th 6.000 P 20% 1/26/2009 54
Jul-09 1 BP P Soid Put - OTC ($0.175) 10th 6.000 P 20% 172812009 54
Jul-09 " NYMEX Bought Call at $1.035 10th 7.250 P 20% 10/20/2008 54
Jul-08 11 NYMEX Sold Put - NYMEX {$0.300) 10th 6.000 P 20% 10/20/2008 54
Jul-09 -1 NYMEX 3-Way Bought Put (OFFSET) ($0.300) 10th 6.000 P 20% 100% 172612008 54
Jul-09 " BP P Sold Put - OTC (30.275) 10th 6.000 P 20% 1/26/2009 54
Jul-09 1 NYMEX Sold Call at ($0.300) Soth 11.050 P 20% 10/20/2008 54
Aug-09 11 NYMEX Collar Bought Call at $0.835 80th 10.000 P 20% 20% 8/11/2008 55
Aug-09 " NYMEX Soid Put at ($0.290) 10th 7.000 P 20% 8/11/2008 55
Aug-08 " NYMEX Bought Call at $1.025 60th 9.250 P 20% 8/20/2008 55
Aug-09 1 NYMEX 3-Way Sold Put at ($0.340) 10th 7.000 P 20% 40% 8/20/2008 55
Aug-08 1 NYMEX Sold Call at (30.180) 100th 15.000 P 20% 8/20/2008 55
Aug-08 1 NYMEX Collar Bought Call at $0.680 S0th 9.300 P 20% 80% 9/472008 55
Aug-00 11 NYMEX Soid Put at ($0.200) 10th 6.500 P 20% 9/4/2008 55
Aug-09 " NYMEX Collar Bought Call at $0.790 40th 8.400 P 20% 80% 10/8/2008 55
Aug-09 1 NYMEX . Sold Put ($0.330) 10th 6.000 P 20% o .10/8/2008 s5
Aug-09 11 NYMEX Call Spread Bought C: $0.440 80th 10.000 P 20% 100% 1073072008 55
|__|Aug-09 1" NYMEX pr Sold Call at ($0.150) $4.161 100th 13.000 P 20% 10/30/2008 55
Sep-09 8 NYMEX Collar Bought Call at $0.885 $4.220 80th 10.200 P 10% 10% 8/11/2008 58
Sep-09 6 NYMEX Sold Put at ($0.340) $4.220 10th 7.000 P 10% 8/11/2008 58
Sep-09 17 NYMEX Bought Call at $1.100 $4.220 70th 9.800 P 30% 872912008 58
Sep-09 17 NYMEX 3-Way Soid Put at ($0.425) $4.220 10th 7.000 P 30% 40% 8/20/2008 58
Sep-09 17 NYMEX Sold Call at ($0.150) $4.220 100th 17.000 P 30% 8/29/2008 58
Sep-09 12 NYMEX Bought Call at $0.970 $4.220 40th 8.750 P 20% 9/4/2008 58
Sep-09 12 NYMEX 3-Way Soid Put at ($0.290) $4.220 10th 6.500 P 20% 80% 9/4/2008 58
Sep-09 12 NYMEX _SodCaliat ($0.170)  $4.220 100th 14,000 P 20% 9/4/2008 58
Sep-09 1" NYMEX Collar Bought Call at $0.740 $4.220 50th 8.000 P 20% 80% 10/7/2008 58
Sep-08 " NYMEX Soid Put at ($0.300) $4.220 10th 8.000 P 20% 10/7/2008 58
Sep-09 12 NYMEX Call Spread Bought Call at $0.490 $4.220 80th 10.250 P 20% 100% 10/30/2008 58
| |Sep-09 12 NYMEX P! Sold Call at {$0.200) $4.220 100th 13.000 P 20% 10/30/2008 58
Oct-09 9 NYMEX Collar Bought Call at $0.945 $4.347 80th 10.500 P 10% 10% 81172008 87
Oct-09 9 NYMEX N . SoldPutat _ ($0.400)  $4.347 10th 7.000. P 10% ) 8/11/2008 87
Oct-09 8 NYMEX Bought Call at $1.175 $4.347 70th 9.800 P 10% 8/29/2008 87
Oct-09 8 NYMEX 3-Way Sold Put at ($0.400) $4.347 10th 7.000 P 10% 20% 87292008 87
Oct-09 8 NYMEX Sold Call at (30.250) $4.347 100th 17.000 P 10% 8/29/2008 87
Oct-09 18 NYMEX Bought Callat =~ 50342 s447 100th 13,050 P 20% 40% 9/9/2008 87
Oct-09 17 NYMEX Bought Call at $1.010 $4.347 40th 8.750 P 20% 9/29/2008 87
Oct-09 17 NYMEX 3-Way Sold Put at ($0.290) $4.347 10th 8.000 P 20% 60% 9/20/2008 87
Oct-09 17 NYMEX Sold Call at (30.210) $4.347 100th 14.000 P 20% 9/20/2008 :14
Oct-09 18 NYMEX Call Spread Bought Call at $0.750 $4.347 60th 9.350 P 20% 80% 10/1472008 87
Oct-08 18 NYMEX (UEIOPreaY Sold Callat ($0.200)  $4.347 100th 13.000 P 20%, 101472008 87
Oct-09 17 NYMEX Call Spread Bought Call at $0.490 $4.347 90th 10.850 P 20% 100% 10/30/2008 87
Oct-09 17 NYMEX P! Sold Call at {$0.200) $4.47 100th 14.000 P 20% 10/30/2008 87
Nov-09 15 NYMEX Bought Call at $1.080 $4.919 60th 8.250 P 20% 9/412008 76
Nov-09 15 NYMEX 3-Way Sold Put at (30.350) $4.919 [ 7.000 P 20% 20% 9/4/2008 78
Nov-09 15 NYMEX B Il at : . {80.200)  $4.919 100th 14,500 P 20% 9/4/2008 7
Nov-09 15 NYMEX Call at $1.095 $4.919 60th 9.400 P 20% 917/2008 78
Nov-09 15 NYMEX 3-Way Sold Put at ($0.400) $4.919 0 7.000 P 20% 40% 9/17/2008 78
Nov-09 15 NYMEX Sold Cait at {$0.360) $4.919 90th 13.500 P 20% 8/17/2008 76
Nov-09 23 NYMEX Bought Call at $1.010 $4.919 40th 8,650 P 30% 10/8/2008 76
Nov-09 23 NYMEX 3-Way Sold Put at (30.500) $4.919 0 6.850 P 30% 70% 10/8/2008 78
Nov-09 2 NYMEX $Sold Call at ($0.200) $4.919 100th 15.000 P 30% 10/8/2008 76
Nov-09 23 NYMEX Call Spread Bought Call at $0.700 $4.919 80th 9.850 P 30% 100% 10/14/2008 76
Nov-09 23 NYMEX pr Sold Call at ($0.240) $4.919 90th 13.250 P 30% 10/14/2008 76
Dec-09 10 NYMEX Bought Call at $1.015 $5.537 70th 9.800 P 10% 9/1172008 99
Dec-09 10 NYMEX 3-Way Sold Put at (30.220) $5.537 0 6.600 P 10% 10% 8/11/2008 99
Dec-09 10 NYMEX Soid Call at ($0.260) $5.537 100th 15.000 P 10% 9/11/2008 89
Dec-09 10 NYMEX Bought Cail at $1.145 $5.537 80th 10.100 P 10% 9/18/2008 29
Dec-08 10 NYMEX 3-Way Sold Put at (30.390) $5.537 0 7.000 P 10% 20% 89
Dec-09 10 NYMEX . Sold Call at ($0.400)  $5.537 90th 14.000 P 10% o .99
Dec-09 20 NYMEX Call Spread Bought Call at $0.700 $5.537 80th 10.350 P 20% 40% 89
Dec-09 20 NYMEX P! Sold Call at ($0.235) $5.537 90th 13.500 P 20% 10/14/2008 99
Dec-09 29 NYMEX Bought Call at $1.070 $5.537 60th 9.000 P 30% 10/20/2008 99
Dec-09 29 NYMEX 3-Way Soid Put at ($0.300) $5.537 0 6.000 P 30% 70% 10/20/2008 29
Dec-09 29 NYMEX - Sold Callat ($0.300)  $5.537 100th 14.000 P _30% B 1072012008 99
Dec-09 30 NYMEX Call Spread Bought Call at $0.580 $5.537 90th 11.200 P 30% 100% 10/30/2008 89
Dec-09 30 NYMEX pr Sold Call at {80.300) $5.537 100th 14.000 P 30% 1073072008 99
Jan-10 11 NYMEX Bought Call at $1.220 $5.819 80th 10.000 P 10% 9/18/2008 100
Jan-10 " NYMEX 3-Way Sold Put at (30.320) $5.819 ) 7.000 P 10% 10% 9/18/2008 109
Jan-10 1" NYMEX ; Sold Call at ($0.380)  $5819 100th 15.000_ P 10% 9/18/2008 109
Jan-10 1 NYMEX Bought Call at $0.985 $5.819 80th 9.800 P 10% 10/8/2008 100
Jan-10 " NYMEX 3-Way Sold Put at ($0.200) $5.819 0 6.000 P 10% 20% 10/8/2008 108
Jan-10 1" NYMEX Sold Call at {$0.260) $5.819 100th 15.000 P 10% 10/8/2008 109
Jan-10 2 NYMEX Call Spread Bought Call at $0.780 $5.819 80th 10.400 P 20% 40% 10/20/2008 108
Jan-10 2 NYMEX Sold Call at ($0.300)  $5.819 100th 14,000 P 20% 10202008 109
Jan-10 2 NYMEX Call Spread Bought Call at $0.645 $5.819 90th 11.300 P 30% 70% 10/30/2008 109
Jan-10 32 NYMEX pr Sold Call at {$0.340) $5.819 100th 14.000 P 30% 10/30/2008 108
Jan-10 11 NYMEX Bought Call at $0.865 $5.819 50th 7.450 P 10% 1/27/2009 108
Jan-10 11 NYMEX 3-Way Sold Call at ($0.250) $5.819 90th 11.500 P 10% 80% 1/27/2009 109
| |Jan-10 1 s L Sold Put at (80.228) $5.819 [ 4.500 10% 1/27/2008 109
Feb-10 9 NYMEX Bought Call at $1.245 $5.848 80th 10.000 P 10% 9/18/2008 85
Feb-10 9 NYMEX 3-Way Sold Put at ($0.350) $5.846 0 7.000 P 10% 10% 9/18/2008 85
Feb-10 9 NYMEX Sold Call at ($0.380) $5.846 100th 15.500 P 10% 9/18/2008 85
Feb-10 8 NYMEX Bought Call at $0.985 $5.848 80th 9.800 P 10% 10/8/2008 85
Feb-10 8 NYMEX 3-Way Sokd Put at {$0.200) $5.846 0 6.000 P 10% 20% 10/8/2008 85
Feb-10 8 NYMEX Sold Call at ($0.260) $5.846 100th 156.000 P 10% 10/8/2008 85
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8C Hedging Plan

Position Report
3/31/2009
Open Positions
Contract  Countarpa et er Lokt oey Purchase Strike/Ceiling/Fl Price/Tl Cummulative Max #
Month Volume ty Settle (P) Tool Price Decile oor me % Coverage Coverage Trade Date Contracts
17 NYMEX Bought Call at $1.085 70th 9.450 P 20% 10/20/2008 85
17 NYMEX 3-Way Sold Put at {$0.300) 0 6.000 P 20% 40% 10/20/2008 85
17 NYMEX Sold Call at ($0.300) 100th 15.200 P 20% 10/20/2008 85
28 NYMEX Call Spread Bought Call at $0.630 90th 11.500 P 30% 70% 10/30/2008 85
26 NYMEX Sold Call at ($0.340) 100th 14.000 P 30% 10/30/2008 85
8 NYMEX Bought Call at $0.620 60th 7.350 P 10% 2/18/2009 85
NYMEX 3-Way Sold Call at {$0.120) $5. 80th 11.400 P 10% 80% 211872009 85
8 BP L Sold Put at ($0.255) 10th 4.500 P 10% 2/18/2009 85
7 NYMEX Bought Call at $1.040 80th 10.500 P 10% 9/5/2008 68
7 NYMEX 3-Way Sold Put at ($0.180) [} 8.500 P 10% 10% 9/5/2008 68
7 NYMEX Sold Cali at ($0.310) 100th 15.500 P 10% 9/5/2008 66
6 NYMEX Bought Call at $1.080 80th 10.350 P 10% 9/18/2008 68
8 NYMEX 3-Way Sold Put at ($0.330) 0 7.000 P 10% 20% $/18/2008 66
6 NYMEX Sold Call at ($0.400) 100th 15.500 P 10% . y 9/18/2008 68
13 NYMEX Call Spread Bought Call at $0.755 20th 10.600 P 20% 40% 10/14/2008 88
13 NYMEX Soid Call at ($0.280) 100th 14.000 P 20% 10/14/2008 68
20 NYMEX Bought Call at $1.270 30th 8.400 P 30% 10/21/2008 66
20 NYMEX 3-Way Sold Put at ($0.500) 0 8.500 P 30% 70% 10/21/2008 66
20 NYMEX . SoldCallat o (50.300) .75 100th 14,000 P 0% . 10/21/2008 66
20 NYMEX Call Spread Bought Call at $0.575 . 90th 11.700 P 30% 100% 10/30/2008 66
20 NYMEX Sold Call at ($0.280) A 100th 15.000 P 30% 10/30/2008 68
[ NYMEX Bought Call at $0.847 . 80th 10.250 P 10% 8/1/2008 61
8 NYMEX 3-Way Sold Put at ($0.270) 10th 7.000 P 10% 10% 8/1/2008 81
[ NYMEX ) Sold Call at ($0.210) 100th 15,000 P 0% 812008 81
6 NYMEX Collar Bought Call at $0.845 70th 9.550 P 10% 20% 8/11/2008 81
8 NYMEX Sold Put at ($0.320) 10th 7.000 P 10% 8/11/2008 81
12 NYMEX Bought Call at $0.900 40th 8.600 P 20% 9/6/2008 61
12 NYMEX 3-Way Sold Put at ($0.300) 10th 7.000 P 20% 40% 9/5/2008 81
12 NYMEX _— SoldCaltat e ($0.100) 100th 14.000 P.. 20% o SIS/2008 81 .
1977777 NYMEX T o T Bought Call at ) 80300 90th 10,850 P 30% TT70% 10472008 61"
18 NYMEX Call Spread Bought Call at $0.520 X 70th 9.500 P 30% 100% 10/30/2008 61
18 NYMEX pre Sold Call at ($0.230) X 90th 12.000 P 30% 10/30/2008 61
6 NYMEX Bought Call at $1.009 60th 9.100 P 10% 7/28/2008 61
6 NYMEX 3-Way Sold Put at ($0.340) 10th 6.800 P 10% 10% 7/28/2008 81
[ NYMEX ] Soid Call at ) . {$0.140) 100th 16.000 P 0% . 712812008 61
6 NYMEX Collar Bought Call at $0.820 60th 9.350 P 10% 20% 8/11/2008 61
8 NYMEX Sold Put at ($0.300) 10th 7.000 P 10% 8/11/2008 61
[} NYMEX Collar Bought Cal} at $0.660 50th 9.150 P 10% 30% 9/4/2008 61
6 NYMEX Sold Put at ($0.150) 10th 8.500 P 10% 9/4/2008 81
6 NYMEX Collar Bought Call at 50th 9.150 P 10% 40% 9/5/2008 61
6 NYMEX . .. SodPutat 10th 6500 P g% R 952008 61
19 NYMEX Call Spread Bought Call at 80th 9.250 P 30% 70% 10/14/2008 81
18 NYMEX Soid Call at ($0.080) $5.503 100th 13.250 P 30% 10/14/2008 61
18 NYMEX Call Spread Bought Cail at $0.410 $5.503 80th 10.250 P 30% 100% 10/30/2008 61
18 NYMEX P Sold Call at ($0.140) $5.593 100th 13.250 P 30% 10/30/2008 81
7 NYMEX Bought Call at $1.000 $5.708 70th 9.250 P 10% 7/28/2008 68
NYMEX 3-Way Sold Put at (50.340) $5.708 10th 6.800 P 10% 10% 7/28/2008 88
7 NYMEX Sold Call at ($0.140) $5.708 100th 16.000 P 10% 7/28/2008 68
8 NYMEX Collar Bought Caif at $0.825 $5.708 60th 9400 P 10% 20% 8/11/2008 68
6 NYMEX Sold Put at (30.300) $5.708 10th 7.000 P 10% 8/11/2008 68
7 NYMEX Collar Bought Call at $0.680 $5.708 60th 9.500 P 10% 30% 9/4/2008 66
7. NYMEX o SoldPutat_ o ($0.150)  $5.708 10th 6.500 P 10% TR o008 66
8 NYMEX Collar Bought Call at $0.660 $5.708 60th 9.400 P 10% 40% 8/512008 66
6 NYMEX Sold Put at ($0.150) $5.708 10th 6.500 P 10% 9/5/2008 68
20 NYMEX Call Spread Bought Call at $0.530 $5.708 60th 9.350 P 30% 70% 10/14/2008 68
20 NYMEX Soid Call at ($0.080) $5.708 100th 13.000 P 30% 10/14/2008 68
20 NYMEX Call Spread Bought Call at $0.470 $5.708 80th 10.000 P 30% 100% 10/30/2008 88
20 NYMEX pre Sold Call at ($0.180) $5.708 100th 13.000 P 30% 10/30/2008 66
5 NYMEX Bought Call at $0.990 $5.828 70th 9.800 P 10% 8/1/2008 54
NYMEX 3-Way Sold Put at (30.270) $5.828 10th 7.000 P 10% 10% 8/1/2008 54
S NYMEX Sold Caii at ($0.200) $5.828 100th 15.000 P 10% 8/1/2008 54
] NYMEX Collar Bought Call at $0.855 $5.828 70th 9.650 P 10% 20% 8/11/2008 54
6 NYMEX __.SodPutat _ _.(80.330)  $5.828 10th 7.000 P 10% .. .BI11/2008 54
5 NYMEX Coliar Bought Call at $0.660 $5.828 80th 8.500 P 10% 30% 9/4/2008 54
5 NYMEX Sold Put at ($0.150) $5.828 10th 8.500 P 10% 9/4/2008 54
6 NYMEX Collar Bought Call at $0.655 $5.828 60th 9.500 P 10% 40% 9/5/2008 54
6 NYMEX Soid Put at ($0.150) $5.828 10th 8.500 P 10% 9/5/2008 54
16 NYMEX Call Spread Bought Call at $0.585 $5.828 60th 9.400 P 30% 70% 10/14/2008 54
16 NYMEX Sold Call at ($0.100) $5.828 100th 13.000 P 30% 10/14/2008 54
6 NYMEX Bought Calil at $1.081 $5.903 70th 9.800 P 10% 8/1/2008 55
6 NYMEX 3-Way Sold Put at ($0.280) $5.903 10th 7.000 P 10% 10% 8/1/2008 55
6 NYMEX Sold Call at {$0.250) $5.903 100th 15.000 P 10% 8/1/2008 S5
5 NYMEX Bought Call at $1.070 $5.903 S0th 9.100 P 10% 8/20/2008 55
5 NYMEX 3-Way Sold Put at ($0.350) $5.803 10th 7.000 P 10% 20% 8/20/2008 55
5 NYMEX Sold Call at ($0.200) $5.903 100th 14.800 P 10% 8/20/2008 55
6 NYMEX Collar Bought Call at $0.680 $5.903 70th 10.000 P 10% 30% 9/4/2008 55
6 NYMEX Sold Put at (30.150) $5.903 10th 6.500 P 10% 9/4/2008 S5
5 NYMEX Collar Bought Call at $0.650 $5.903 70th 9.950 P 10% 40% 9/5/2008 55
5 NYMEX . e SodPutat . (80.150)  $5.903 10th 6.500 P 10% h . 8I52008 55
17 NYMEX Bought Caii at $0.770 $5.903 50th 8.900 P 30% 1072172008 55
17 NYMEX 3-Way Sold Put at ($0.300) $5.903 10th 6.000 P 30% 70% 10/21/2008 55
17 NYMEX Sold Cali at ($0.170) $5.903 100th 14.000 P 30% 10/21/2008 55
12 NYMEX Bought Call at $1.115 $5.938 60th 9.300 P 20% 8/29/2008 58
12 NYMEX 3-Way Sold Put at ($0.400) $5.938 10th 7.000 P 20% 20% 8/29/2008 58
12 NYMEX Sold Call at ($0.200) $5.938 100th 16.000 P 20% 8/29/2008 58
11 NYMEX Bought Cali at $0.340 $5.938 100th 12.800 P 20% 40% 9/5/2008 58
‘18 NYMEX Bought Call at $0.965 $5.938 40th 8.500 P 30% 10/20/2008 58
138 NYMEX 3-Way Sold Put at ($0.300) $5.938 10th 5.800 P 30% 70% 10/20/2008 58
18 NYMEX Soid Call at {$0.200) $5.938 100th 13.950 P 30% 10/20/2008 58
17 NYMEX Bought Cali at $1.040 $6.031 40th 9.000 P 20% 8/29/2008 87
17 NYMEX 3-Way Sold Put at ($0.300) $6.031 10th 6.500 P 20% 20% 9/29/2008 87
17 NYMEX _SoldCallat . (80230)  $6.031 100th 15.000 P 20%_ . 9/29/2008 87
18 NYMEX Collar Bought Call at $0.700 $6.031 80th 10.000 P 20% 40% 10/7/2008 87
18 NYMEX Sold Put at ($0.200) $6.031 10th 8.000 P 20% 10/7/2008
26 NYMEX Call Spread Bought Call at $0.510 $6.031 90th 11.500 P 30% 70% 10/20/2008
26 NYMEX Sold Call at (80.200) $6.031 100th 15.000 P 30% 10/20/2008
30 NYMEX Calt Spread Bought Call at $0.480 $6.376 90th 12.250 P 40% 40% 11/3/2008
30 NYMEX Sold Call at ($0.170) $6.376 100th 16.000 P 40% 11/3/2008
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Mark-to-Market Report
SC Hedging Pian

Report Date: 3/31/2009
Closed Positions - 1st Review Period $949,450 $2,424,270 $1,474,820
Closed Positions - 2nd Review Period $1,065,640 $400,810 ($684,830)
Closed Positions - 3rd Review Period $851,680 $795,290 ($56,390)
Closed Positions - 4th Review Period $2,463,690 $4,925,500 $2,461,810
Closed Positions - 5th Review Period $3,369,220 ($1,385,730) ($4,754,950)
Closed Positions - 8th Review Period $2,971,850 $1,159,981 ($1,811,889)
Mark-to-Market Report
SC Hedging Pian
Closed Positions - S h Review Period
MMBtus Trade
Original Trade Purchased Per Strike/Fixed Purchase Original Purchase Trade Expiration Expiration Net Value Realized
Perlod Tool Counterparty Date Month Price Price Cost/Proceeds Date Price Realized Value Gain or (Loss)
May-08 Call (Bought)- OFFSET NYMEX 9/4/2007 30,000 7.850 $0.690 $20,700 9/7/2007 $0.000 $0 ($20,700)
May-08 Put (Sold)- OFFSET NYMEX 9/4/2007 30,000 6.000 ($0.270) {$8,100) 9/7/2007 $0.000 $0 $8,100
May-08 Call (Sold)- OFFSET NYMEX 9/4/2007 30,000 11.000 ($0.130) ($3,900) 9/7/2007 $0.000 $0 $3,900
May-08 Call (Sold)- OFFSET NYMEX 8/7/2007 30,000 7.850 {$0.680) ($19,800) 8/7/12007 $0.000 $0 $19,800
May-08 Put (Bought)- OFFSET NYMEX 9/7/2007 30,000 6.000 $0.240 $7,200 9/7/12007 $0.000 $0 ($7,200)
May-08 Call (Bought)- OFFSET NYMEX 9/7/2007 30,000 11.000 $0.120 $3,600 9/7/2007 $0.000 $0 ($3,600)
May-08 Call {Bought)- OFFSET NYMEX 9/4/2007 80,000 7.650 $0.690 $62,100 9/10/2007 $0.000 $0 ($62,100)
May-08 Put (Sold)- OFFSET NYMEX 9/4/2007 90,000 8.000 ($0.270) ($24,300) 9/10/2007 $0.000 $0 $24,300
May-08 Call (Sold)- OFFSET NYMEX 9/4/2007 90,000 11.000 (80.130) ($11,700) 9/10/2007 $0.000 $0 $11,700
May-08 Call (Sold)- OFFSET NYMEX 9/10/2007 90,000 7.850 {$0.700) ($63,000) 9/10/2007 $0.000 $0 $63,000
May-08 Put (Bought)- OFFSET NYMEX 9/10/2007 90,000 6.000 $0.250 $22,500 9/10/2007 $0.000 $0 ($22,500)
May-08 Call (Bought)- OFFSET NYMEX 9/10/2007 90,000 11.000 $0.150 $13,500 9/10/2007 $0.000 $0 ($13,500)
May-08 Call - Exercised NYMEX 8/30/2007 120,000 7.950 $0.613 $73,560 4/25/2008 $0.000 $0.00 ($73,580)
May-08 Sold Futures NYMEX 4/25/2008 120,000 10.964 4/25/2008 $0.00 $361,658.16 $361,658.16
May-08 Cali - Exercised NYMEX 12/7/2007 120,000 8.100 $0.430 $51,600 4/25/2008 $0.000 $0.00 ($51,600)
May-08 Sold Futures NYMEX 4/25/2008 120,000 10.9684 4/25/2008 $0.00 $343,658.16 $343,658.16
May-08 Call - Exercised NYMEX 3/3/2008 60,000 9.700 $0.545 $32,700 4/25/2008 $0.000 $0.00 ($32,700)
May-08 Sold Futures NYMEX 4/25/2008 60,000 10.964 4/25/2008 $0.00 $75,8290.08 $75,829.08
May-08 Put - EXPIRED NYMEX 8/30/2007 120,000 6.250 ($0.320) ($38,400) 4/28/2008 $0.000 $0 $38,400
May-08 Put - EXPIRED NYMEX 12/7/2007 120,000 5.500 ($0.070) {($8,400) 4/28/2008 $0.000 $0 $8,400
May-08 Call (Sold) - EXPIRED NYMEX 12/7/12007 120,000 11.000 ($0.070) ($8,400) 4/28/2008 $0.000 $0 $8,400
May-08 Call - Exercised NYMEX 4/25/2008 50,000 11.000 ($0.070) ($3,500) 4/28/2008 $0.000 $0 $3,500
May-08 SOLD FUTURES NYMEX 4/28/2008 50,000 10.990 4/28/2008 $0.000 $500 $500
Jun-08 Call - Exercised NYMEX 11/5/2007 70,000 9.900 $0.430 $30,100 5/27/2008 $0.00 $0.00 ($30,100.00}
Jun-08 Sold Futures NYMEX 5/27/2008 70,000 11.801 5/27/2008 $0.00 $133,070.00 $133,070.00
Jun-08 Call (Sold) - Expired NYMEX 11/5/2007 70,000 13.000 ($0.100) ($7.000) 5/28/2008 $0.000 $0 $7,000
Jun-08 Caii - Exercised NYMEX 12/7/2007 190,000 8.250 $0.492 $93,480 5/27/2008 $0.00 $0.00 ($93,480.00)
Jun-08  ali (Sold) - Option Assigne ~ NYMEX 121712007 190,000 11.000 ($0.100) ($19,000) 6/27/2008 $0.00 $0.00 $19,000.00
Jun-08 Option Assigned 5/27/2008 190,000 $0 $0.000 $522,500 $522,500
Jun-08 Call - Exercised NYMEX 3/3/2008 70,000 10.100 $0.564 $39,480 5/27/2008 $0.00 $0.00 ($39,480.00)
Jun-08 Sold Futures NYMEX 5/27/2008 70,000 11.801 5/27/2008 $0.00 $119,070.00 $119,070.00
Jun-08 Put - Expired NYMEX 12/7/2007 190,000 5.500 ($0.100) ($19,000) 5/28/2008 $0.00 $0.00 $19,000.00
Jul-08 Cali - Exercised NYMEX 11/6/2007 50,000 9.850 $0.485 $23,250 6/25/2008 $0.00 $0.00 ($23,250.00)
Jul-08 Sold Futures NYMEX 6/25/2008 50,000 12.700 8/25/2008 $0.00 $142,500.00 $142,500.00
Jul-08 Cait (Sold) - Expired NYMEX 11/5/2007 50,000 13.000 ($0.130) ($6,500) 6/25/2008 $0.000 $0 $6,500
Jul-08 Call - Exercised NYMEX 12/8/2007 60,000 8.550 $0.530 $31,800 6/25/2008 $0.00 $0.00 ($31,800.00)
Jul-08 Put - Expired NYMEX 12/8/2007 60,000 5.750 ($0.130) ($7.800) 8/25/2008 $0.00 $0.00 $7.800.00
Jul-08 Cail (Soid) NYMEX 12/6/2007 60,000 12.000 ($0.100) ($6,000) 6/25/2008 $0.000 $207,000.00 $213,000
Jul-08 Call - Exercised NYMEX 1/4/2008 50,000 8.350 $0.555 $27,750 6/25/2008 $0.00 $0.00 ($27,750.00)
Jul-08 Call (Sold) NYMEX 1/4/2008 50,000 11.500 {$0.080) ($4,000) 6/25/2008 $0.000 $157,500.00 $181,500
Jul-08 Cait - Exercised NYMEX 2/1/2008 60,000 9.000 $0.345 $20,700 8/25/2008 $0.00 $0.00 ($20,700.00)
Jul-08 Sold Futures NYMEX 6/25/2008 60,000 12.753 6/25/2008 $0.00 $225,180.00 $225,180.00
Jul-08 Call - Exercised NYMEX 3/3/2008 50,000 10.450 $0.550 $27,500 6/25/2008 $0.00 $0.00 ($27,500.00)
Jul-08 Sold Futures NYMEX 6/25/2008 50,000 12.753 8/25/2008 $0.00 $115,150.00 $115,150.00
Aug-08 Put - OFFSET NYMEX 12/7/12007 60,000 5.500 ($0.140) ($8,400) 3/12/2008 $0.000 $0 $8,400
Aug-08 Put(Bought) - OFFSET NYMEX 3/12/2008 60,000 5.500 $0.004 $240 3/12/2008 $0.000 $0 {$240)
Aug-08 Put - OFFSET NYMEX 1/3/2008 50,000 6.000 ($0.150) ($7,500) 3/12/2008 $0.000 $0 $7,500
Aug-08 Put(Bought) - OFFSET NYMEX 3/12/2008 50,000 6.000 $0.007 $350 3/12/2008 $0.000 $0 ($350)
Aug-08 Call - Expired NYMEX 11/5/2007 50,000 10.150 $0.535 $26,750 7/28/2008 $0.000 $0 ($26,750)
Aug-08 Cali (Sold) - Expired NYMEX 11/5/2007 50,000 13.000 ($0.200) ($10,000) 7/29/2008 $0.000 $0 $10,000
Aug-08 Call (Sold) - Expired NYMEX 12/7/2007 60,000 12.000 {$0.140) ($8,400) 7/29/2008 $0.000 $0 $8,400
Aug-08 Call - Exercised NYMEX 12/7/2007 60,000 8.700 $0.580 $34,800 7128/2008 $0.00 $0.00 ($34,800.00)
Aug-08 Sold Futures NYMEX 7/28/2008 60,000 9.183 7/28/2008 $0.00 $27,780.00 $27,780.00
Aug-08 Call (Sold) - Expired NYMEX 1/3/2008 50,000 12.000 {$0.150) ($7,500) 7/29/2008 $0.000 $0 $7,500
Aug-08 Call - Exercised NYMEX 1/3/2008 50,000 8.400 $0.770 $38,500 7/28/2008 $0.00 $0.00 ($38,500.00)
Aug-08 Sold Futures NYMEX 7/28/2008 50,000 9.163 7/28/2008 $0.00 $38,150.00 $38,150.00
Aug-08 Call - Exercised NYMEX 2/1/2008 60,000 8.850 $0.517 $31,020 7/28/2008 $0.00 $0.00 ($31,020.00)
Aug-08 Sold Futures NYMEX 7/28/2008 60,000 9.163 7/28/2008 $0.00 $18,780.00 $18,780.00
Aug-08 Call - Expired NYMEX 3/3/2008 50,000 11.000 $0.550 $27,500 7/29/2008 $0.000 $0 ($27,500)
Sep-08 Put - OFFSET NYMEX 12/6/2007 60,000 5.500 ($0.190) ($11,400) 3/12/2008 $0.000 $0 $11,400
Sep-08 Put(Bought) - OFFSET NYMEX 3/12/2008 60,000 5.500 $0.010 $600 3/12/2008 $0.000 $0 ($600)
Sep-08 Put - OFFSET NYMEX 1/3/2008 50,000 6.000 {$0.215) ($10,750) 3/13/2008 $0.000 $0 $10,750
Sep-08 Put(Bought) - OFFSET NYMEX 3/13/2008 50,000 6.000 $0.017 $850 3/13/2008 $0.000 $0 ($850)
Sep-08 Call - Expired NYMEX 11/5/2007 60,000 10.400 $0.620 $37,200 8/27/2008 $0.000 $0 ($37,200)
Sep-08 Call {Sold) - Expired NYMEX 11/5/2007 60,000 13.000 {$0.285) {$17,100) 8/27/2008 $0.000 $0 $17,100
Sep-08 Call - Expired NYMEX 12/8/2007 80,000 8.700 $0.710 $42,600 8/27/2008 $0.000 $0 ($42,600)
Sep-08 Call {Soid) - Expired NYMEX 12/6/2007 60,000 12.000 ($0.220) ($13,200) 8/27/2008 $0.000 $0 $13,200
Sep-08 Cali - Expired NYMEX 1/3/2008 50,000 8.400 $0.900 $45,000 8/27/2008 $0.000 $0 ($45,000)
Sep-08 Call (Sold) - Expired NYMEX 1/3/2008 50,000 12.000 ($0.215) ($10,750) 8/27/2008 $0.000 $0 $10,750
Sep-08 Call - Expired NYMEX 2/1/2008 60,000 9.350 $0.485 $29,100 8/27/2008 $0.000 $0 ($29,100)
Sep-08 Call - Expired NYMEX 3/4/2008 60,000 10.350 $0.794 $47,6840 8/27/2008 $0.000 $0 ($47,6840)
Sep-08 Call (Sold) - Expired NYMEX 3/4/2008 80,000 14.000 ($0.230) (813,800) 8/27/2008 $0.000 $0 $13,800
Sep-08 Call - Expired NYMEX 8/5/2008 290,000 11.000 $0.050 $14,500 8/27/2008 $0.000 $0 ($14,500)
Sep-08 Put - Expired NYMEX 8/5/2008 290,000 7.450 ($0.060) ($17,400) 8/27/2008 $0.000 $0 $17,400
Oct-08 Put - OFFSET NYMEX 12/7/2007 80,000 4.900 ($0.130) (810,400) 3/12/2008 $0.000 $0 $10,400
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440,000

80,000
80,000
70,000
70,000
80,000
230,000
80,000
230,000
310,000
300,000
300,000
300,000

100,000
100,000
100,000
100,000
100,000
100,000
100,000
290,000
280,000
290,000
200,000
200,000
200,000
200,000
200,000
200,000

110,000
110,000
110,000
110,000
110,000
110,000
110,000
320,000
320,000
320,000
320,000
220,000
220,000
220,000
220,000
220,000
220,000

80,000
80,000
90,000
90,000
170,000
160,000
10,000
80,000
80,000
80,000
80,000
260,000
260,000
260,000
260,000
170,000
170,000
170,000
170,000
160,000
160,000
160,000
160,000

70,000
70,000
70,000
-70,000
70,000
60,000
60,000
60,000
-60,000
80,000
70,000
70,000
70,000
-70,000
70,000
200,000
200,000
-200,000
200,000
130,000
130,000

4.900
5.800
5.800
9.800
13.000
8.500
12.000
8.750
13.000
9.850
11.100
15.000
9.850
7.250

14.250
20.000
14.350
20.000
9.800
8.650
8.000
8.000
6.188
7.750
6.800
6.188

14.600
20.000
14.800
20.000
10.000
8.000
6.481
9.000
7.500
8.481
8.800
8.500
6.481
9.800
7.050
8.481

14.850
20.000
15.000
20.000
10.500
8.000
5912
9.150
14.000
7.000
5912
8.600
7.000
5912
8.700
7.050
5.912

15.250
21.000
15.000
20.000
7.500
4.505
4.504
10.100
16.000
8.000
4.505
9.700
16.000
7.500
4.505
8.350
13.000
7.000
4.505
8.600
13.000
7.500
4.505

15.600
21.000
8.250
8.250
8.250
14.900
20,000
7.750
7.750
7.750
9.750
16.000
8.000
8.000
8.000
9.850
7.500
7.500
7.500
8.600
13.000

$0.010
($0.230)
$0.032
$0.960
($0.420)
$0.890
($0.300)
$0.945
($0.230)
$0.490
$0.800
($0.240)
$0.470
($0.120)

$1.050
($0.290)
$1.260
($0.270)
$0.657
$0.800
($0.270)
($0.440)

$0.527
($0.200)

$1.200
($0.415)
$1.430
($0.450)
$0.830
($0.240)

$0.800
($0.280)

$0.430
($0.100)

$0.230
($0.250)

$1.367
(80.580)
$1.680
($0.700)
$0.805
($0.260)

$0.820
($0.130)
($0.150)

$0.710
($0.200)

$0.680
($0.220)

$1.520
($0.760)
$1.870
($0.870)
($0.325)

$1.135
($0.200)
($0.300)

$1.020
($0.170)
($0.310)

$0.865
($0.140)
($0.230)

$0.925
($0.180)
($0.450)

$1.470
(80.720)
($0.230)
($0.230)
($0.205)

$1.950
($0.960)
($0.330)
($0.330)
($0.305)

$1.270
($0.240)
($0.400)
($0.400)
($0.375)

$0.930
($0.400)
{$0.400)
($0.375)

$0.840
($0.180)

$800
($20,700)
$2,880
$86,400
($37,800)
$71,200
(824,000)
$85,050
{$20,700)
$44,100
$64,000
($19,200)
$206,800
(852.800)

$84,000
($23,200)

$88,200
($18,900)

$52,560
$184,000
($21,600)
($101,200)

$158,100
($60,000)

$120,000
($41,500)
$143,000
($45,000)
$83,000

($24,000)

$232,000
{$81,200)

$86,000
($20,000)

$46,000
{$50,000)

$150,370
($83,800)
$184,800
($77,000)
$98,450

{$28,600)

$262,400
(341,600)
($48,000)

$156,200
($44,000)

$149,600
($48,400)

$121,600
($60,800)
$168,300
($78,300)
($585,250)

$90,800
($16,000)
($24,000)

$265,200
($44,200)
($80,600)

$147,050
($23,800)
($39,100)

$148,000
($28,800)
($72,000)

$102,900
($50,400)
($16,100)
$16,100

($14,350)
$117,000
($57,600)
($19,800)
$19,800

($18,300)
$88,900

($16,800)
($28,000)
$28,000

($26,250)
$186,000
($80,000)
$80,000

($75,000)
$109,200
($23,400)

3/12/2008
3/12/2008
3/12/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008
9/26/2008

10/28/2008
10/29/2008
10/29/2008
10/29/2008
10/29/2008
10/29/2008
10/28/2008
10/28/2008
10/28/2008
10/29/2008
10/28/2008
10/28/2008

11/24/2008
11/24/2008
11/24/2008
11/24/2008
11/24/2008
11/21/2008
11/21/2008
11/24/2008
11/21/2008
11/21/2008
11/24/2008
11/21/2008
11/21/2008
11/24/2008
11/21/2008
11/21/2008

12/26/2008
12/26/2008
12/26/2008
12/26/2008
12/28/2008
12/24/2008
12/24/2008
12/26/2008
12/26/2008
12/24/2008
12/24/2008
12/26/2008
12/24/2008
12/24/2008
12/26/2008
12/24/2008
12/24/2008

1/28/2009
1/28/2009
1/28/2009
1/28/2009
1/27/2009
1/27/2009
1/27/2009
1/28/2009
1/28/2009
1/2712009
1/27/2009
1/28/2009
1/27/2009
1/27/2009
1/27/2009
1/28/2008
1/28/2009
1/27/2009
1/27/2009
1/28/2009
1/28/2009
1/27/2009
1/27/2009

2/24/2009
2/24/2009
1/26/2008
1/26/2009
2/24/2009
2/24/2009
2/24/2008
2/24/2009
2/24/2008
2/24/2009
2/24/2008
2/24/2009
2/24/2009
2/24/2008
2/24/2009
2/24/2009
2/24/2009
2/24/2009
2/24/2009
2/24/2009
2/24/2009

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000
$0.000

$4.238

$4.236

$4.238

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

$0
$0
$0
$0
$0
$0
$0

$o
($562,340)
$0

$0
($184,200)

$0
$0
$0
$0
$0

$0
($151,900)
$0

$0
($295,510)
$0

$o
($3,800)
$o
$0
($113,800)

$0

$0

$0

$0

$0

$0
($229,680)

$0

$0

$0
($348,180)

$0

$0
($239,360)

$0

$0
($250,380)

$0

$0

$0

$0

$0
($479,200)
($29,960)

$0

$0

$0
($279,800)

$0

$0

$0
($778,700)

$0

$0

$0
($424,150)

$0

$0

$0
($479,200)

$0
$0
$0

$0
($280,980)
$0

$0

$0

$0
($210,840)

$0

$0

$0

$0
(5263 ,480)

$0

$0

$0
($652,800)

$0

$0
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($800)
$20,700
($2,880)
($88,400)
$37,800
($71,200)
$24,000
($86,050)
$20,700
($44,100)
($64,000)
$19,200

($206,800)
$52,800

($84,000)
$23,200
($88,200)
$18,900
($52,560)
($184,000)
$21,600
$101,200
($562,340)
($158,100)
$60,000
($184,200)

($120,000)
$41,500
($143,000)
$45,000
($83,000)
$24,000
($151,900)
($232,000)
$81,200
($295,510)
($86,000)
$20,000
($3,800)
($46,000)
$50,000
($113,800)

($150,370)
$63,800
($184,800)
$77,000
($98,450)
$28,600
($229,680)
($262,400)
$41,600
$48,000
($348,160)
($1586,200)
$44,000
($239,380)
($149,600)
$48.400
($250,360)

($121,600)
$60,800
($168,300)
$78,300
$55.250
($479,200)
($29,960)
{$90,800)
$16,000
$24,000
($279,600)
($265,200)
$44,200
$80,600
($778,700)
($147,050)
$23,800
$39,100
($424,150)
($148,000)
$28,800
$72,000
($479,200)

(§102,900)
$50,400
$16,100
($16,100)

($266,630)

($117,000)
$567,600
$19,800
{$19,800)

($192,540)
($88,900)
$16,800
$28,000
($28,000)

($237,230)

($188,000)
$80,000
($80,000)

(8577,800)

($109,200)
$23,400




Mar-09 Put NYMEX 9/3/2008 130,000 6.600 ($0.180) {$23,400) 2/24/2009 $0 $23,400
Mar-09 Put-Transfer to OTC NYMEX 1/26/2009 -130,000 8.600 ($0.180) $23,400 2/24/2009 $0 ($23,400)
Mar-09 Put-Expired BP 1/26/2009 130,000 6.600 ($0.185) ($20,150) 2/2412009 $4.236 ($307,320) (8287,170)
Mar-09 Cali-Expired NYMEX 9/12/2008 130,000 8.500 $0.920 $119,600 2/2412008 $0 ($119,600)
Mar-09 Call (Sold)-Expired NYMEX 9/12/2008 130,000 14.000 ($0.150) ($18,500) 2/24/2009 $0 $19,500
Mar-09 Put NYMEX 9/12/2008 130,000 7.000 ($0.300) {$39,000) 2/2412009 $0 $39,000
Mar-09 Put-Transfer to OTC NYMEX 1/26/2009 -130,000 7.000 ($0.300) $38,000 2/24/2009 $0 ($39,000)
Mar-09 Put-Expired BP 1/26/2009 130,000 7.000 ($0.275) ($35,750) 2/24/2009 $4.238 (8359,320) ($323,570)
Apr-09 Call-Expired NYMEX 8/7/2008 120,000 10.500 $0.585 $70,200 3/27/2009 $0.000 $0 ($70,200)
Apr-09 Put- Assigned NYMEX 8/7/2008 120,000 7.300 {$0.230) ($27,600) 3/26/2009 $0.000 $0 $27,800
Apr-09 FUTURES NYMEX 3/26/2009 120,000 3.950 3/26/2009 $0.000 ($402,000) ($402,000)
Apr-09 Call-Expired NYMEX 8/11/2008 120,000 9.450 $0.729 $87,480 3/27/2009 $0.000 $0 ($87,480)
Apr-09 Put- Assigned NYMEX 8/11/2008 90,000 7.000 ($0.200) ($18,000) 3/26/2009 $0.000 $0 $18,000
Apr-09 FUTURES NYMEX 3/26/2009 90,000 3.950 3/26/2008 $0.000 ($274,500) {$274,500)
Apr-09 Put- Assigned NYMEX 8/11/2008 30,000 7.000 ($0.200) {$6,000) 3/26/2009 $0.000 $0 $6,000
Apr-09 FUTURES NYMEX 3/11/2009 30,000 3.950 3/26/2009 $0.000 {$91,500) ($91,500)
Apr-09 Call-Expired NYMEX 9/3/2008 130,000 8.500 $0.680 $88,400 3/27/2009 $0.000 $0 ($88,400)
Apr-09 Put- Assigned NYMEX 9/3/2008 130,000 6.500 ($0.200) ($26,000) 3/26/2009 $0.000 $0 $26,000
Apr-09 FUTURES NYMEX 3/26/2009 130,000 3.950 3/26/2009 $0.000 ($331,500) ($331,500)
Apr-09 Call (Sold)-Expired NYMEX 9/3/2008 130,000 12.000 ($0.140) ($18,200) 3/27/2009 $0.000 $0 $18,200
Apr-09 Call-Expired NYMEX 9/18/2008 120,000 8.600 $0.780 $93,600 3/27/2009 $0.000 $0 ($93,600)
Apr-09 Put- Assigned NYMEX 9/18/2008 120,000 7.000 ($0.400) ($48,000) 3/26/2009 $0.000 $0 $48,000
Apr-09 FUTURES NYMEX 3/28/2009 120,000 3.950 3/26/2009 $0.000 ($366,000) ($366,000)
Apr-09 Call (Soid)-Expired NYMEX 9/18/2008 120,000 13.000 {$0.100) ($12,000) 3/27/2009 $0.000 $0 $12,000
Apr-09 Call-Expired NYMEX 10/8/2008 120,000 8.100 $0.492 $59,040 3/27/2009 $0.000 $0 ($59,040)
Apr-09 Put- Assigned NYMEX 10/8/2008 120,000 6.000 ($0.200) ($24,000) 3/26/2009 $0.000 $0 $24,000
Apr-09 FUTURES NYMEX 3/26/2009 120,000 3.950 3/26/2009 $0.000 ($2486,000) ($248,000)
SUMMARY: 23,160,000 $3,382,600 {$6,147 835) {$8,530,435)
* Underlying Price of Exercised Caii Option
[SUMMARY OF CLOSED POSITIONS: $15,054,130 $2,172, 288 ($12,881,844) |
SC HEDGING PLAN
MARK TO MARKET
03/31/09
Open Positions - South Caroiina
NYMEX Net Vaiue
Originai MMBtus Strike/ Original PutiOption/OTC Current {Original Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current

Period Tool Date Per Month Price Price Cost/P Price Value Market Vaiue)
May-09 Call NYMEX 8/5/2008 120,000 9.700 $0.860 $103,200 $0.001 $120 ($103,080)
May-09 Put NYMEX 8/5/2008 120,000 7.000 ($0.190) ($22,800) $0.000 $0 $22,800
May-09 Put - Offset NYMEX 1/26/2009 -120,000 7.000 ($0.190) $22,800 $0.000 $0 ($22,800)
May-09 Put- OTC BP 1/26/2009 120,000 7.000 ($0.185) ($19,800) -$3.2223 ($386,676) ($366,876)
May-09 Call (Sold) NYMEX 8/5/2008 120,000 15.000 ($0.120) ($14,400) -$0.001 ($120) $14,280
May-09 Call NYMEX 8/11/2008 120,000 9.400 $0.759 $91,080 $0.001 $120 ($90,960)
May-09 Put NYMEX 8/11/2008 120,000 7.000 ($0.230) ($27,800) $0.000 $0 $27,600
May-09 Put - Offset NYMEX 1/26/2009 -120,000 7.000 ($0.230) $27,600 $0.000 $0 ($27,600)
May-09 Put- OTC BP 1/26/2009 120,000 7.000 ($0.205) ($24,600) -$3.2223 ($386,876) ($362,0786)
May-09 Call NYMEX 9/4/2008 130,000 8.450 $0.670 $87,100 $0.001 $130 ($86,970)
May-09 Put NYMEX 9/4/2008 130,000 8.500 ($0.160) ($20,800) $0.000 $0 $20,800
May-09 Put - Offset NYMEX 1/26/2009 -130,000 6.500 ($0.160) $20,800 $0.000 $0 ($20,800)
May-09 Put- OTC BP 1/26/2009 130,000 6.500 ($0.135) ($17,550) -$2.7236 ($354,068) ($336,518)
May-09 Call NYMEX 9/18/2008 120,000 8.550 $0.855 $102,600 $0.001 $120 ($102,480)
May-09 Put NYMEX 9/18/2008 120,000 7.000 ($0.430) ($51,600) $0.000 $0 $51,800
May-09 Put - Offset NYMEX 1/26/2009 -120,000 7.000 ($0.430) $51,600 $0.000 $0 ($51,800)
May-09 Put- OTC BP 1/26/2009 120,000 7.000 ($0.405) ($48,600) -$3.2223 ($386,678) ($338,076)
May-09 Call (Sold) NYMEX 9/18/2008 120,000 13.000 ($0.120) ($14,400) -$0.001 ($120) $14,280
May-09 Call NYMEX 10/14/2008 120,000 8.800 $0.405 $48,600 $0.001 $120 {$48,480)
Jun-09 Call NYMEX 8/11/2008 130,000 9.550 $0.795 $103,350 $0.001 $130 ($103,220)
Jun-09 Put NYMEX 8/11/2008 130,000 7.000 ($0.250) ($32,500) -$3.087 ($401,310) ($368,810)
Jun-09 Cail NYMEX 8/20/2008 130,000 9.300 $0.820 $1086,600 $0.001 $130 ($106,470)
Jun-09 Put NYMEX 8/20/2008 130,000 7.000 ($0.300) ($39,000) -$3.087 ($401,310) ($362,310)
Jun-09 Call NYMEX 9/3/2008 140,000 10.000 $0.500 $70,000 $0.001 $140 ($69,860)
Jun-09 Put NYMEX 9/3/2008 140,000 6.000 ($0.170) ($23,800) -$2.104 ($294,560) ($270,760)
Jun-09 Cali NYMEX 10/8/2008 130,000 7.900 $0.730 $94,900 $0.001 $130 ($94,770)
Jun-09 Put NYMEX 10/8/2008 130,000 6.000 ($0.300) ($39,000) -$2.104 ($273,520) ($234,520)
Jun-09 Cail NYMEX 10/14/2008 130,000 8.650 $0.530 $68,900 $0.001 $130 ($68,770)
Jun-08 Call (Soidy NYMEX 10/14/2008 130,000 12.000 ($0.100) ($13,000) -$0.001 ($130) $12,870
Jul-09 Call NYMEX 8/11/2008 110,000 9.750 $0.815 $89,650 $0.003 $330 ($89,320)
Jul-0g Put NYMEX 8/11/2008 110,000 7.000 ($0.270) ($29,700) $0.000 $0 $29,700
Jul-08 Put - Offset NYMEX 1/26/2009 -110,000 7.000 ($0.270) $29,700 $0.000 $0 ($29,700)
Jul-09 Put- OTC BP 1/28/2009 110,000 7.000 ($0.245) ($28,950) -$2.9522 ($324,742) ($297,792)
Jul-09 Call NYMEX 8/20/2008 110,000 9.100 $1.000 $110,000 $0.005 $550 (8109,450)
Jul-09 Put NYMEX 8/20/2008 110,000 7.000 ($0.330) ($36,300) $0.000 $0 $36,300
Jul-09 Put - Offset NYMEX 1/26/2009 -110,000 7.000 ($0.330) $36,300 $0.000 $0 ($38,300)
Jul-09 Put- OTC BP 1/26/2009 110,000 7.000 ($0.305) ($33,550) -$2.9522 (8324,742) ($291,192)
Jul-09 Call {(Soid) NYMEX 8/20/2008 110,000 14.000 ($0.150) ($16,500) -$0.001 ($110) $16,390
Jul-09 Call NYMEX 9/4/2008 100,000 8.950 $0.700 $70,000 $0.005 $500 ($68,500)
Jul-09 Put NYMEX 9/4/2008 100,000 6.500 ($0.200) ($20,000) $0.000 $0 $20,000
Jul-08 Put - Offset NYMEX 1/26/2009 -100,000 6.500 ($0.200) $20,000 $0.000 $0 ($20,000)
Jul-09 Put- OTC BP 1/26/2009 100,000 6.500 ($0.175) ($17,500) -$2.4684 ($246,840) ($229,340)
Jul-09 Call NYMEX 10/7/2008 110,000 8.350 $0.665 $73,150 $0.008 $880 ($72,270)
Jul-0g Put NYMEX 10/7/2008 110,000 6.000 ($0.200) ($22,000) $0.000 $0 $22,000
Jul-09 Put - Offset NYMEX 1/26/2009 -110,000 6.000 ($0.200) $22,000 $0.000 $0 ($22,000)
Jul-09 Put- OTC BP 1/26/2009 110,000 8.000 ($0.175) ($19,250) -$1.9946 ($219,408) ($200,156)
Jul-09 Call NYMEX 10/20/2008 110,000 7.250 $1.035 $113,850 $0.019 $2,090 ($111,780)
Jul-09 Put NYMEX 10/20/2008 110,000 6.000 ($0.300) ($33,000) $0.000 $0 $33,000
Jul-09 Put - Offset NYMEX 1/26/2009 -110,000 6.000 ($0.300) $33,000 $0.000 $0 ($33,000)
Jul-09 Put- OTC BP 1/26/2009 110,000 8.000 ($0.275) ($30,250) -$1.9946 ($219,408) ($189,156)
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SC HEDGING PLAN

MARK TO MARKET
03/31/09
Open Positions - South Carolina
NYMEX Net Value
Original MMBtus Strike/ Originat Put/Option/OTC Current {Original Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current

Period Tool Counterparty Date Per Month Price Price Cost/P d Price Value Market Vaiue)
Jul-09 Call (Sold) NYMEX 10/20/2008 110,000 11.050 {$0.300) ($33,000) -$0.002 {$220) $32,780
Aug-08 Call NYMEX 8/11/2008 110,000 10.000 $0.835 $91,850 $0.009 $990 ($90,860)
Aug-09 Put NYMEX 8/11/2008 110,000 7.000 ($0.290) ($31,900) -$2.885 {$317,350) ($285,450)
Aug-09 Call NYMEX 8/20/2008 110,000 9.250 $1.025 $112,750 $0.013 $1,430 ($111,320)
Aug-09 Put NYMEX 8/20/2008 110,000 7.000 {8$0.340) {$37,400) -$2.885 ($317,350) ($279,950)
Aug-09 Call {Sold) NYMEX 8/20/2008 110,000 15.000 {$0.160) ($17,600) -$0.002 {$220) $17,380
Aug-09 Call NYMEX 9/4/2008 110,000 9.300 $0.680 $74,800 $0.013 $1,430 ($73,370)
Aug-09 Put NYMEX 9/4/2008 110,000 6.500 ($0.200) ($22,000) -$2.411 ($285,210) ($243,210)
Aug-09 Call NYMEX 10/8/2008 110,000 8.400 $0.790 $86,900 $0.022 $2,420 ($84,480)
Aug-09 Put NYMEX 10/8/2008 110,000 6.000 {$0.330) {$36,300) -$1.952 ($214,720) ($178,420)
Aug-09 Cail NYMEX 10/30/2008 110,000 10.000 $0.440 $48,400 $0.009 $990 ($47.410)
Aug-09 Call (Sold) NYMEX 10/30/2008 110,000 13.000 ($0.150) ($16,500) -$0.003 ($330) $18,170
Sep-09 Call NYMEX 8/11/2008 60,000 10.200 $0.885 $53,100 $0.018 $1,080 ($52,020)
Sep-09 Put NYMEX 8/11/2008 60,000 7.000 ($0.340) ($20,400) -$2.861 ($171,680) {$151,260)
Sep-09 Call NYMEX 8/29/2008 170,000 9.800 $1.100 $187,000 $0.022 $3,740 ($183,260)
Sep-09 Put NYMEX 8/29/2008 170,000 7.000 ($0.425) {$72,250) -$2.861 ($486,370) ($414,120)
Sep-09 Call (Sold) NYMEX 8/29/2008 170,000 17.000 ($0.150) ($25,500) -$0.003 {$510) $24,990
Sep-09 Call NYMEX 9/4/2008 120,000 8.750 $0.970 $116,400 $0.035 $4,200 ($112,200)
Sep-09 Put NYMEX 9/4/2008 120,000 8.500 ($0.290) ($34,800) -$2.398 ($287,760) {$252,960)
Sep-09 Call (Sold) NYMEX 9/4/2008 120,000 14.000 ($0.170) {$20,400) -$0.008 ($720) $19,680
Sep-09 Call NYMEX 10/7/2008 110,000 8.900 $0.740 $81,400 $0.033 $3,630 {$77,770)
Sep-09 Put NYMEX 10/7/2008 110,000 6.000 ($0.300) ($33,000) -$1.954 ($214,940) ($181,940)
Sep-09 Call NYMEX 10/30/2008 120,000 10.250 $0.490 $58,800 $0.018 $2,160 ($56,640)
Sep-09 Call (Soid) NYMEX 10/30/2008 120,000 13.000 ($0.200) ($24,000) -$0.007 ($840) $23,160
Oct-09 Call NYMEX 8/11/2008 90,000 10.500 $0.945 $86,050 $0.035 $3,150 ($81,900)
Oct-09 Put NYMEX 8/11/2008 80,000 7.000 {$0.400) ($38,000) -$2.805 ($252,450) ($216,450)
Oct-09 Call NYMEX 8/29/2008 80,000 9.800 $1.175 $94,000 $0.047 $3,760 {$90,240)
Oct-09 Put NYMEX 8/29/2008 80,000 7.000 {$0.400) {$32,000) -$2.805 ($224,400) {$192,400)
Oct-09 Call (Sold) NYMEX 8/29/2008 80,000 17.000 ($0.250) ($20,000) -$0.004 ($320) $19,680
Oct-09 Call NYMEX 9/9/2008 180,000 13.050 $0.342 $61,560 $0.013 $2,340 ($59,220)
QOct-09 Call NYMEX 9/29/2008 170,000 8.750 $1.010 $171,700 $0.075 $12,750 ($158,950)
Oct-09 Put NYMEX 9/29/2008 170,000 8.000 {$0.290) {$49,300) -$1.935 ($328,950) ($279,650)
Oct-09 Call (Sold) NYMEX 9/29/2008 170,000 14.000 ($0.210) ($35,700) -$0.010 ($1,700) $34,000
Oct-09 Call NYMEX 10/14/2008 180,000 9.350 $0.750 $135,000 $0.057 $10,260 ($124,740)
Oct-09 Call (Soid) NYMEX 10/14/2008 180,000 13.000 {$0.290) {$52,200) -$0.014 ($2,520) $49,680
Oct-09 Call NYMEX 10/30/2008 170,000 10.850 $0.490 $83,300 $0.030 $5,100 ($78,200)
Oct-09 Calil (Sold) NYMEX 10/30/2008 170,000 14.000 {$0.200) ($34,000) -$0.010 {$1,700) $32,300
Nov-09 Cali NYMEX 9/4/2008 150,000 9.250 $1.080 $162,000 $0.081 $12,150 ($149,850)
Nov-09 Put NYMEX 9/4/2008 150,000 7.000 ($0.350) ($52,500) -$2.317 ($347,550) ($295,050)
Nov-09 Call (Sold) NYMEX 9/4/2008 150,000 14.500 ($0.200) ($30,000) -$0.011 ($1.650) $28,350
Nov-09 Call NYMEX 9/17/2008 150,000 9.400 $1.095 $164,250 $0.076 $11,400 ($152,850)
Nov-08 Put NYMEX 9/17/2008 150,000 7.000 ($0.400) ($60,000) -$2.317 ($347,550) ($287,550)
Nov-09 Call (Sold) NYMEX 9/17/2008 150,000 13.500 ($0.360) ($54,000) -$0.015 ($2.250) $51,750
Nov-09 Cali NYMEX 10/8/2008 230,000 8.650 $1.010 $232,300 $0.108 $24,840 {$207,460)
Nov-09 Put NYMEX 10/8/2008 230,000 6.850 ($0.500) ($115,000) -$2.190 {$503,700) ($388,700)
Nov-09 Call (Sold)y NYMEX 10/8/2008 230,000 15.000 {$0.200) {$46,000) -$0.009 {$2,070) $43,930
Nov-08 Cali NYMEX 10/14/2008 230,000 9.850 $0.700 $161,000 $0.062 $14,260 ($146,740)
Nov-08 Call (Soid) NYMEX 10/14/2008 230,000 13.250 ($0.240) {$55,200) -$0.018 ($3,6880) $51,520
Dec-09 Call NYMEX 9/11/2008 100,000 9.800 $1.015 $101,500 $0.097 $9,700 ($91,800)
Dec-09 Put NYMEX 9/11/2008 100,000 8.600 {80.220) ($22,000) -$1.538 {$153,800) {$131,800)
Dec-09 Call (Sold) NYMEX 9/11/2008 100,000 15.000 ($0.260) ($26,000) -$0.010 {$1,000) $25,000
Dec-09 Cail NYMEX 9/18/2008 100,000 10.100 $1.145 $114,500 $0.084 $8,400 ($106,100)
Dec-09 Put NYMEX 9/18/2008 100,000 7.000 {$0.390) ($39,000) -$1.843 ($184,300) ($145,300)
Dec-08 Cail {Sold) NYMEX 9/18/2008 100,000 14.000 ($0.400) ($40,000) -$0.015 ($1,500) $38,500
Dec-09 Call NYMEX 10/14/2008 200,000 10.350 $0.700 $140,000 $0.074 $14,800 {$125,200)
Dec-09 Call (Soid) NYMEX 10/14/2008 200,000 13.500 {80.235) {$47,000) -$0.018 ($3,600) $43,400
Dec-09 Call NYMEX 10/20/2008 290,000 9.000 $1.070 $310,300 $0.142 $41,180 ($269,120)
Dec-09 Put NYMEX 10/20/2008 290,000 6.000 ($0.300) ($87,000} -$1.119 ($324,510) ($237,510)
Dec-08 Cali (Soid) NYMEX 10/20/2008 290,000 14.000 ($0.300) ($87,000) -$0.015 ($4,350) $82,650
Dec-09 Caii NYMEX 10/30/2008 300,000 11.200 $0.590 $177,000 $0.050 $15,000 ($162,000)
Dec-09 Call (Soid) NYMEX 10/30/2008 300,000 14.000 (80.300) ($90,000) -$0.015 ($4,500) $85,500
Jan-10 Call NYMEX 9/18/2008 110,000 10.000 $1.220 $134,200 $0.142 $15,620 {$118,580)
Jan-10 Put NYMEX 9/18/2008 110,000 7.000 {$0.320) {$35,200) -$1.89%0 {$185,900) {$150,700)
Jan-10 Cail (Soid) NYMEX 9/18/2008 110,000 15.000 ($0.380) ($41,800) -$0.030 ($3,300) $38,500
Jan-10 Call NYMEX 10/8/2008 110,000 9.800 $0.985 $108,350 $0.153 $16,830 ($91,520)
Jan-10 Put NYMEX 10/8/2008 110,000 6.000 ($0.200) ($22,000) -$0.999 ($109,890) ($87,890)
Jan-10 Calt (Sold) NYMEX 10/8/2008 110,000 16.000 ($0.260) ($28,6800) -$0.030 ($3,300) $25,300
Jan-10 Calt NYMEX 10/20/2008 220,000 10.400 $0.780 $171,600 $0.122 $26,840 ($144,760)
Jan-10 Call (Sold) NYMEX 10/20/2008 220,000 14.000 ($0.300) ($66,000) -$0.039 ($8,580) $57,420
Jan-10 Call NYMEX 10/30/2008 320,000 11.300 $0.645 $206,400 $0.088 $28,160 ($178,240)
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SC HEDGING PLAN

MARK TO MARKET
03/31/09
Open Positions - South Carolina
NYMEX Net Valus
Original MMBtus Strike/ Originai Put/Option/OTC Current (Original Cost
Trade Purchased Fixed Purch: Purch. Market Market vs. Curmrent

Period Tool Counterparty Date Per Month Price Price Cost/Proceed Price Value Market Value)
Jan-10 Call (Sold) NYMEX 10/30/2008 320,000 14.000 ($0.340) ($108,800) -$0.039 ($12,480) $96,320
Jan-10 Call NYMEX 1/27/2009 110,000 7.450 $0.865 $95,150 $0.425 $48,750 ($48,400)
Jan-10 Call (Sold) NYMEX 1/27/2009 110,000 11.600 {$0.250) {$27,500) -$0.083 ($9,130) $18,370
Jan-10 Put BP 1/27/2009 110,000 4.500 ($0.228) ($25,025) -$0.3016 ($33,176) ($8,151)
Feb-10 Call NYMEX 9/18/2008 90,000 10.000 $1.245 $112,050 $0.172 $15,480 {$96,570)
Feb-10 Put NYMEX 9/18/2008 90,000 7.000 ($0.350) ($31,500) -$1.708 ($153,720) ($122,220)
Feb-10 Call (Sold) NYMEX 9/18/2008 80,000 15.500 ($0.380) {$34,200) -$0.037 ($3,330) $30,870
Feb-10 Call NYMEX 10/8/2008 80,000 9.800 $0.985 $78,800 $0.185 $14,800 ($64,000)
Feb-10 Put NYMEX 10/8/2008 80,000 6.000 ($0.200) ($16,000) -$1.023 ($81,840) ($65,840)
Feb-10 Call (Sold) NYMEX 10/8/2008 80,000 15.000 ($0.260) ($20,800) -$0.041 {$3,280) $17,520
Feb-10 Call NYMEX 10/20/2008 170,000 9.450 $1.085 $184,450 $0.211 $35,870 ($148,580)
Feb-10 Put NYMEX 10/20/2008 170,000 6.000 {$0.300) {$51,000) -$1.023 ($173,910) ($122,910)
Feb-10 Call (Sold) NYMEX 10/20/2008 170,000 15.200 ($0.300) ($51,000) -$0.040 ($6,800) $44,200
Feb-10 Call NYMEX 10/30/2008 260,000 11.500 $0.630 $163,800 $0.103 $26,780 ($137,020)
Feb-10 Call (Soid) NYMEX 10/30/2008 260,000 14.000 ($0.340) ($88,400) -$0.052 ($13,520) $74,880
Feb-10 Call NYMEX 2/18/2009 80,000 7.350 $0.620 $49,600 $0.490 $39,200 ($10,400)
Feb-10 Call (Sold} NYMEX 2/18/2009 80,000 11.400 ($0.120) ($9,600) -$0.108 ($8,480) $1,120
Feb-10 Put BP 2/18/2009 80,000 4.500 ($0.255) ($20,400) -$0.3242 ($25,938) {$5,536)
Mar-10 Call NYMEX 9/6/2008 70,000 10.500 $1.040 $72,800 $0.167 $11,690 {$61,110)
Mar-10 Put NYMEX 9/5/2008 70,000 6.500 ($0.180) {$12,600) -$1.446 ($101,220) ($88,620)
Mar-10 Call (Sold) NYMEX 9/5/2008 70,000 15.500 {$0.310) {$21,700) -$0.050 ($3,500) $18,200
Mar-10 Call NYMEX 9/18/2008 60,000 10.350 $1.080 $64,800 $0.175 $10,500 ($54,300)
Mar-10 Put NYMEX 9/18/2008 60,000 7.000 ($0.330) ($19,800) -$1.812 ($108,720) ($88,920)
Mar-10 Call (Sold) NYMEX 9/18/2008 60,000 15.500 ($0.400) ($24,000) -$0.050 ($3,000) $21,000
Mar-10 Call NYMEX 10/14/2008 130,000 10.800 $0.755 $98,150 $0.162 $21,060 {$77,090)
Mar-10 Call (Sold) NYMEX 10/14/2008 130,000 14.000 {$0.280) {$386,400) -$0.068 ($8.580) $27,820
Mar-10 Call NYMEX 10/21/2008 200,000 8.400 $1.270 $254,000 $0.344 $68,800 {$185,200)
Mar-10 Put NYMEX 10/21/2008 200,000 6.500 ($0.500) {$100,000) -$1. ($289,200) {$189,200)
Mar-10 Call {Sold) NYMEX 10/21/2008 200,000 14.000 ($0.300) ($60,000) -$0.066 {$13,200) $48,800
Mar-10 Call NYMEX 10/30/2008 200,000 11.700 $0.575 $115,000 $0.115 $23,000 ($92,000)
Mar-10 Call (Sold) NYMEX 10/30/2008 200,000 16.000 ($0.280) ($56,000) -$0.055 ($11,000) $45,000
Apr-10 Call NYMEX 8/1/2008 60,000 10.250 $0.847 $50,820 $0.128 $7.680 {$43,140)
Apr-10 Put NYMEX 8/1/2008 60,000 7.000 {$0.270) ($16,200) -$1.897 ($113,820) {$97,620)
Apr-10 Call (Sold) NYMEX 8/1/2008 60,000 15.000 ($0.210) ($12,600) -$0.036 ($2,180) $10,440
Apr-10 Call NYMEX 8/11/2008 60,000 9.550 $0.845 $50,700 $0.163 $9,780 ($40,920)
Apr-10 Put NYMEX 8/11/2008 60,000 7.000 ($0.320) ($19,200) -$1.897 {$113,820) ($94,620)
Apr-10 Call NYMEX 9/5/2008 120,000 8.600 $0.900 $108,000 $0.233 $27,960 ($80,040)
Apr-10 Put NYMEX 9/5/2008 120,000 7.000 {$0.300) ($38,000) -$1.897 {$227,640) ($191,840)
Apr-10 Call (Soid) NYMEX 9/5/2008 120,000 14.000 ($0.100) ($12,000} -$0.045 ($5,400) $6,600
Apr-10 Call NYMEX 10/14/2008 190,000 10.850 $0.300 $57,000 $0.105 $19,950 ($37,050)
Apr-10 Cail NYMEX 10/30/2008 180,000 9.500 $0.520 $93,600 $0.166 $29,880 ($63,720)
Apr-10 Call {Sold) NYMEX 10/30/2008 180,000 12.000 ($0.230) ($41,400) -$0.074 ($13,320) $28,080
May-10 Call NYMEX 7/28/2008 60,000 9.100 $1.009 $60,540 $0.200 $12,000 ($48,540)
May-10 Put NYMEX 7/28/2008 60,000 6.800 ($0.340) ($20,400) -$1.734 {$104,040) ($83,640)
May-10 Call (Sold} NYMEX 7/28/2008 60,000 18.000 ($0.140) ($8,400) -$0.021 {$1,260) $7,140
May-10 Call NYMEX 8/11/2008 60,000 9.350 $0.820 $49,200 $0.180 $10,800 {$38,400)
May-10 Put NYMEX 8/11/2008 60,000 7.000 ($0.300) {$18,000) -$1.887 ($113,220) ($95,220)
May-10 Call NYMEX 9/4/2008 60,000 9.150 $0.660 $39,600 $0.196 $11,760 ($27,840)
May-10 Put NYMEX 9/4/2008 60,000 6.500 ($0.150) ($9,000) -$1.513 ($90,780) ($81,780)
May-10 Call NYMEX 9/5/2008 60,000 9.150 $0.660 $39,600 $0.196 $11,760 ($27,840)
May-10 Put NYMEX 9/6/2008 60,000 6.500 {$0.150) ($9,000) -$1.513 ($90,780) ($81,780)
May-10 Call NYMEX 10/14/2008 190,000 9.250 $0.530 $100,700 $0.188 $35,720 ($64,980)
May-10 Call (Sold) NYMEX 10/14/2008 190,000 13.250 ($0.080) {$15,200) -$0.042 ($7,980) $7,220
May-10 Call NYMEX 10/30/2008 180,000 10.250 $0.410 $73,800 $0.123 $22,140 ($51,660)
May-10 Call (Sold} NYMEX 10/30/2008 180,000 13.250 ($0.140) ($25,200) -$0.042 ($7,560) $17,840
Jun-10 Call NYMEX 7/28/2008 70,000 9.250 $1.009 $70,630 $0.236 $16,520 ($54,110)
Jun-10 Put NYMEX 7/28/2008 70,000 6.800 {$0.340) {$23,800) -$1.680 ($117,600) {$93,800)
Jun-10 Call (Soid) NYMEX 7128/2008 70,000 16.000 {$0.140) ($9,800) -$0.033 ($2,310) $7,490
Jun-10 Call NYMEX 8/11/2008 60,000 9.400 $0.825 $49,500 $0.224 $13,440 {$38,060)
Jun-10 Put NYMEX 8/11/2008 60,000 7.000 ($0.300) ($18,000) -$1.828 ($109,680) {$91,680)
Jun-10 Call NYMEX 9/4/2008 70,000 9.500 $0.660 $46,200 $0.217 $15,190 ($31,010)
Jun-10 Put NYMEX 9/4/2008 70,000 6.500 ($0.150) ($10,500) -$1.485 {$102,550) ($92,050)
Jun-10 Call NYMEX 9/5/2008 60,000 9.400 $0.660 $39,600 $0.224 $13,440 ($26,160)
Jun-10 Put NYMEX 9/5/2008 60,000 6.500 {$0.150) ($9,000) -$1.485 ($87,900) ($78,900)
Jun-10 Call NYMEX 10/14/2008 200,000 9.350 $0.530 $108,000 $0.228 $45,600 ($60,400)
Jun-10 Call (Soid) NYMEX 10/14/2008 200,000 13.000 ($0.080) ($16,000) -$0.071 ($14,200) $1,800
Jun-10 Call NYMEX 10/30/2008 200,000 10.000 $0.470 $94,000 $0.182 $36,400 {367,600}
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SC HEDGING PLAN
MARK TO MARKET

03/31/09
Open Positions - South Carolina
NYMEX Net Vaiue
Original MMBtus Strike/ Originai Put/Option/OTC Current {Originai Cost
Trade Purchased Fixed Purchase Purchase Market Market vs. Current
Period Tool Counterparty Date Per Month Price Price Cost/P Price Value Market Value)
Jun-10 Call (Sold) NYMEX 10/30/2008 200,000 13.000 ($0.180) ($36,000) -$0.071 ($14,200) $21,800
Jul-10 Call NYMEX 8/1/2008 50,000 9.800 $0.980 $49,500 $0.215 $10,750 ($38,750)
Jul-10 Put NYMEX 8/1/2008 50,000 7.000 ($0.270) ($13,500) -$1.784 ($89,200) ($75,700)
Jul-10 Call (Sold) NYMEX 8/1/2008 50,000 15.000 {$0.200) ($10,000) -$0.041 ($2,050) $7,950
Jul-10 Call NYMEX 8/11/2008 60,000 9.850 $0.855 $51,300 $0.227 $13,620 ($37,880)
Jul-10 Put NYMEX 8/11/2008 60,000 7.000 {$0.330) ($19,800) -$1.784 ($107,040) {$87,240)
Jul-10 Call NYMEX 9/4/2008 50,000 9.500 $0.660 $33,000 $0.240 $12,000 ($21,000)
Jul-10 Put NYMEX 9/4/2008 50,000 6.500 ($0.150) ($7,500) -$1.429 ($71,450) ($63,950)
Jul-10 Call NYMEX 9/6/2008 60,000 9.500 $0.655 $39,300 $0.240 $14,400 ($24,900)
Jul-10 Put NYMEX 9/5/2008 60,000 6.500 {$0.150) ($9,000) -$1.429 ($85,740) ($76,740)
Jul-10 Call NYMEX 10/14/2008 160,000 9.400 $0.565 $90,400 $0.249 $39,840 ($50,560)
Jul-10 Cali (Sold) NYMEX 10/14/2008 160,000 13.000 ($0.100) ($16,000) -$0.073 ($11,680) $4,320
Aug-10 Call NYMEX 8/1/2008 60,000 9.900 $1.081 $64,860 $0.237 $14,220 ($50,6840)
Aug-10 Put NYMEX 8/1/2008 60,000 7.000 ($0.280) ($16,800) -$1.769 ($108,140) ($89,340)
Aug-10 Call (Sold) NYMEX 8/1/2008 60,000 15.000 ($0.250) ($15,000) -$0.044 ($2,840) $12,360
Aug-10 Call NYMEX 8/20/2008 50,000 9.100 $1.070 $53,500 $0.314 $15,700 ($37,800)
Aug-10 Put NYMEX 8/20/2008 50,000 7.000 {$0.350) ($17,500) -$1.769 ($88,450) ($70,950)
Aug-10 Call (Sold) NYMEX 8/20/2008 50,000 14.800 ($0.200) ($10,000) -$0.048 ($2,300) $7,700
Aug-10 Call NYMEX 9/4/2008 60,000 10.000 $0.660 $39,600 $0.228 $13,680 ($25,920)
Aug-10 Put NYMEX 9/4/2008 60,000 6.500 ($0.150) ($9,000) -$1.421 ($85,260) (876,260)
Aug-10 Cail NYMEX 9/5/2008 50,000 9.950 $0.850 $32,500 $0.232 $11,800 {$20,900}
Aug-10 Put NYMEX 9/5/2008 50,000 6.500 ($0.150) ($7,500) -$1.421 ($71,050) ($63,550)
Aug-10 Call NYMEX 10/22/2008 170,000 8.900 $0.770 $130,900 $0.337 $57,290 ($73,610)
Aug-10 Put NYMEX 10/22/2008 170,000 8.000 ($0.300) ($51,000) -$1.104 ($187.680) {$136,680)
Aug-10 Call (Sold) NYMEX 10/22/2008 170,000 14.000 (80.170) ($28,900) -$0.059 {$10,030) $18,870
Sep-10 Call NYMEX 8/29/2008 120,000 8.300 $1.115 $133,800 $0.341 $40,920 {$92,880)
Sep-10 Put NYMEX 8/29/2008 120,000 7.000 (80.400) ($48,000) -$1.802 ($216,240) ($168,240)
Sep-10 Call (Sold) NYMEX 8/29/2008 120,000 16.000 ($0.200) ($24,000) -$0.045 ($5,400) $18,600
Sep-10 Call NYMEX 9/6/2008 110,000 12.800 $0.340 $37,400 $0.112 $12,320 ($25,080)
Sep-10 Call NYMEX 10/20/2008 180,000 8.500 $0.965 $173,700 $0.445 $80,100 ($93,600)
Sep-10 Put NYMEX 10/20/2008 180,000 5.600 ($0.300) ($54,000} -$0.921 ($165,780) ($111,780)
Sep-10 Call (Sold) NYMEX 10/20/2008 180,000 13.950 (80.200) ($36,000) -$0.079 ($14,220) $21,780
Oct-10 Call NYMEX 9/29/2008 170,000 9.000 $1.040 $176,800 $0.460 $78,200 ($98,600)
Oct-10 Put NYMEX 9/29/2008 170,000 6.500 ($0.300) ($51,000) -$1.469 ($248,730) ($198,730)
Oct-10 Call (Soid) NYMEX 9/29/2008 170,000 15.000 {$0.230) ($39,100) -$0.102 ($17,340) $21,760
Oct-10 Call NYMEX 10/7/2008 180,000 10.000 $0.700 $126,000 $0.352 $63,360 ($62,840)
Qct-10 Put NYMEX 10/7/2008 180,000 6.000 ($0.200) {$36,000) -$1.159 ($208,620) ($172,620)
Oct-10 Call NYMEX 10/20/2008 260,000 11.500 $0.510 $132,600 $0.234 $60,840 ($71,760)
Oct-10 Call (Sold) NYMEX 10/20/2008 260,000 15.000 ($0.200) ($52,000) -$0.102 ($26,520) $25,480
Nov-10 Calil NYMEX 11/3/2008 300,000 12.250 $0.480 $144,000 $0.225 $67,500 ($76,500)
Nov-10 Call (Soid) NYMEX 11/3/2008 300,000 16.000 ($0.170) ($51,000) -$0.096 ($28,800) $22,200
SUMMARY: 27,200,000 $5,023,415 ($12,200,714) ($17,224,129)
SC_Closed/Open Position TOTALS: _$20,077,545 ($10,028,428) ($30,105,973)
NOTE: Option pr do not Incli trade
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